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Annual Statement for the year 2018 of e AMerican Commerce Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. re@SUNY SECUMHES........vvureerereireiieiieisseiseiseiseessesseeseeissssesiessssissins | eesssesnnees 5,564,512 | ...ccounvn. 2.7 | e 5,564,512 | oo | s 5,564,512 | ............. 2.7
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES........cvrrererrirnerrereeenssnssssssseesses | sresesssssssssssssssssessenes | sonsseseneens 0.0 [ e | e | e (0 [ 0.0
1.22 Issued by U.S. government Sponsored agenCi€s..........oueueveverrererrennens | eoreverssiesenissssssiens | cvveessennens 0.0 [ oo | e | e (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....rvvvveiiieiieieiese et snsenseses | esesssssssessesessnsensens | ervessssenns 0.0 [ | e | e (01 IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations...............ccccovvevees | covvrne 11,348,887 | ............. 55 | . 11,348,887 | ..o | e, 11,348,887 | ............. 55
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations 13,890,151 13,890,151 13,890,151
1.43 Revenue and assessment obligations.............cccoeerviereieeeieiesnieeenees | eveevenns 39,456,635 39,456,635 39,456,635
1.44 Industrial development and similar obligations.............ccccevveeerieicciiiens | eeververesisieienienns | crvereereeend0L0 | [ e | e 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............ccocveveveereeseeeeieseereereeies | cvveveeeesiesnns 62,227 | oo 0.0 | oo 62,227 | oo | e 62,227 | oo 0.0
1.512 Issued or guaranteed by FNMA and FHLMC............ccocoorinminninnis | covreennne 13,337,180 | ............. 6.5 | oo 13,337,180 | oo | e 13,337,180 | ...ccooneee. 6.5
1513 AlLOtNE ..ottt stess s sssensns | svsessssesssessnsssssnnsans | sssessesenes 0.0 [ [ e | e 0 [ oo 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........cccooee | corvnrinnns 8,622,660 | ............. 42 | o 8,622,660 |....ovovverirreerinrirniins | e 8,622,660 | ............. 4.2
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Line 1.521.........ccuevevevieenneneesseieiiens | oevevesienienns 26,964 | ............. (0 26,964 | ..o | e 26,964 | ............. 0.0
1,523 All ONEI ..ottt sstsnssssessensns | sresssnsnssens 504,848 | ............. (1) IS 504,848 | ...oovoevrrrrirrireiinins | e 504,848 | ............. 0.2
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). ... vvovveirir ittt | coesinns 78,343,624 | ..........38.3 | ......... 78,343,624 | ....oooovvvirrnenes | v 78,343,624
2.2 Unaffiliated non-U.S. securities (including Canada 12,775,078 12,775,078 | ... 12,775,078
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.......oveureererieeeereieeieeire ettt sneensenns | eessneenens 2,275,140 | oo | 2,275,140 | oo | e 2,275,140 | ............. 1.1
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIAEEA. ...t ssseteesssssssseensenies | cnenessnnsnesesssnsnnsnenss | eennerseesnd0:0) | rririnnirsensnins | e | et [V IO 0.0
3.32 Unaffilidted........covvmerereieriresesiseeneneniesienssnssssnssnees | senssnssssssssseennens | o000 | [ | (I 0.0
3.4 Other equity securities:
341 AR, ...coooveeeecriirieeeseeesensesenensessnssessineines | s | o000 | [ | 0 [ oo 0.0
342 Unaffilidted........c.oovveririeiiiceeisiississssssssssnssnnes | eeenesnnssnssnssnssnses | nneenneennnd0200 | it e | et 0 [ o 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AR, ..o eieeeeeeeiesiessssssssssnesnisninnns | srennnnnsnnssnssnsenses | nneenneennni020) |t | s | e [V [ 0.0
3.52 UNAffili@ted.......ccoeverrrreririscinessiesiseeissss e sssssssessssessssssssensssssessenssnes | snsssessnssssssesssnssnssnsss | nessessnnssd0:0) | eeivninsinsinssinnnsiiniins | ceeesessessssessennnsnns | oessesesssssssessssses 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 COMMENCIAl IOBNS..........covveereiiireieie ettt
4.6 Mezzanine real estate [0aNS..........cc.cveveviieieieiisisese 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

5.3 Property held for sale (including $......... 0 property acquired in

satisfaction of debt).........ccoeeiiiieecc
CONrACE I0BNS.......ooceieieciceccee bbb
DETIVAHIVES. ...ttt

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

. Cash, cash equivalents and short-term investments............coccoevvenenennininineinnenns
. Other invested assets
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Annual Statement for the year 2018 of e AMerican Commerce Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 1,344,002
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 15,464 15,464
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 130,542

8.2 Totals, Part 3, COIUMN ...ttt 130,542
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 1,228,924
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 1,228,924

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
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Annual Statement for the year 2018 of e AMerican Commerce Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT.......ccciiiiiiiriieieic ettt sttt

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et
2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 0
3. Capitalized deferred interest and other:
3.1 TOtalS, Part 1, COIUMN 16.........ivirierriiceieiieeesisesis sttt
3.2 Totals, Part 3, COIUMN 12........imirieeriieiriesieeesisesesese st 0
4. ACCIUAI OF GISCOUNT.......vovevereieieiesesis it
5. Unrealized valuation increase (decrease):
5.4 Totals, Part 1, COIUMN 13 NNE ............................
5.2 Totals, Part 3, ColUMN 9......ccovvvenrrrrirerrreriincrnerisseisensneneseeree o) -1 e 0
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 0
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, December 31 of prior year... 156,117,155
2. Cost of bonds and stocks acquired, Part 3, Column 7 52,245,221
3. ACCIUAN OF GISCOUNL.......cveovvvsceeseeisresices et 79,150
4. Unrealized valuation increase (decrease):
41 Part1, Column 12.............. 2,022
4.2  Part 2, Section 1, Column 15. (442,860)
4.3  Part2, Section 2, Column 13.
44  Part4, Column 11 914 (439,924)
5. Total gain (loss) on disposals, Part 4, Column 19.........ccccoevrrvnrnrrereinns 200,836
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 21,170,762
7. Deduct amMOrtiZation Of PIEIMIUM...........eveverurrirrrerieiseseesseisesssseseseessssseese st sssse et ess s ess s s st see a8 ee s sEee s s s s ee e se eSS £ s e R e e bR en e sen s st 824,970
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............
8.2 Part2, Section 1, Column 19.
8.3 Part 2, Section 2, Column 16.
8.4 Part4, Column 15 0
9. Deduct current year's other-than-temporary impairment recognized:
91 Part1, Column 14..............
9.2 Part2, Section 1, Column 17.
9.3 Part2, Section 2, Column 14.
94  Part4, Column 13 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5R, LiNE BR(2).......cruurinrereirineneiieineineieeseisesssseeese s ieeesessinns 1,200
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9410)........ccciriririiiieiisitese ettt nans 186,207,906
12, Deduct total NONAAMItIEA GMOUNTS.........c..eiuieiiiicirrcie bbbkt
13. Statement value at end of current period (LINE 11 MINUS LINE 12).......c.iuiueiriiciiieieiicieesie ettt bbbt bbb s s bbbt et 186,207,906
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SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ovuvevmerervces | crvrvvveverincrinnns 11,323,720 | oo 11,270,592 | oovvoverrinns 11,479,166 | coooovvecrrrns 11,166,662
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...oerrseesnises | v 11,323,720 | oo 11,270,592 | oo 11,479,166 | ..o 11,166,662
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ieieceeiceiiiessicees | v 11,348,887 | oo 11,207,450 | .o 11,443,820 | ..o 11,000,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooereereieiereciieieees | e 13,890,151 | oo 13,955,873 | oo 14107723 | oo 13,545,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals........... 57,746,147 56,845,329 ...58,157 518 ...56,025,849
Industrial and Miscellaneous, 8. United States 76,848,783 73,681,508 ..17,273,136 ...75,805,397
SVO Identified Funds, Bank Loans 9. CANAUA. ...t | ettt | e | crieri sttt | eestest et
and Hybrid Securities (Unaffiliated) 10. Other Countries 12,775,078 12,142,833 ...12,814,229 ...12,630,000
11. Totals......ccoocoe. 89,623,861 85,824,341 ...90,087,365 ...88,435,397
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS.......coueerseeesssrnnsne | covveenireieiennes 183,932,766 | ...cocovvvrrenns 179,103,585 | ..vvvveriirenens 185,275,592 | ..oovvvovvrinens 180,172,908
PREFERRED STOCKS 14. United States..........occvevrmeeees | covrereerirreniinenens 2,275,140 | oo 2,275,140 | oo 2,718,000
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TotalS. ..o | onreeseniesneenens 2,275,140 | cooovvvviiinirinns 2,275,140 | oo 2,718,000
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | .ccccooevrerernnnnne. 2275140 | ..o 2275140 | ..oooovvv 2,718,000
COMMON STOCKS 20. UNIEA SEALES. ..veouverreerrirees | roreererenneeiseesnsesnssnesnseinne | cesseessssssssssesssssseessssssssenses | onesssessssessnessssnssssnssssnsesns
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StOCKS...uermmssrrsrsssssnsssns | coveeinriieeniiennans 2,275,140 | oo 2,275,140 | oo, 2,718,000
27. Total Bonds and Stocks...... | ....cccccouevuenec 186,207,906 | ...oocvvvrerrernns 181,378,725 | oo 187,993,592

S104




Annual Statement for the year 2018 ofthe AMerican Commerce Insurance Company

SCHEDULE D - PART 1A - SECTION 1

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

GoIs

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
U.S. Governments
...2,153,893 8,894,370 204,034

8,801,595

..11,323,720

1,008,349

6,352,799

...11,348,887

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

Totals

...10,453,749

............... 3,436,402

............... 7,081,703

...13,890,151

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

5.6 NAIC6.
5.7 Tofals.......

............. 16,909,036
............... 2,181,314

............. 12,382,869

............. 14,777,618

............. 11,115,861

............. 45,486,830

............. 55,564,833

............... 2,181,314
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Annual Statement for the year 2018 ofthe AMerican Commerce Insurance Company

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

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
2,004,401 33,868,625 | ....vvvrvrirrirrinrineins | 2,603,479 55,563,140 51,843,063 8,035,812
1,232,453 |.. 20,436,055 24,147,735 | ... 25,112,660 |.... ...4,632,326
995,860 |...
...35,979
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




Annual Statement for the year 2018 ofthe AMerican Commerce Insurance Company

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
. Total Bonds Current Year
11 NAIC T [(C) e 16,541,163 |...c.ooucn. 56,536,456 |........... 60,770,896 |............. 15,175,023 |..ocvvvennee 2,982,928 | oo (U I 152,006,466 | ...ccovvvrrvrrerennn82.68 | XXX [ XXX | 00000 143,970,654 |,

1,232,453 |....ccoceenue. 8,075,489

............. 22,617,369

31,926,300 A XX e XX [ 0000000.25,112,660 |

.0

83,388,265 |.. . 183,932,766

...14,849,452

11.8 Line 11.7asa % of Col. 7......... 45.3 100.0 | XXX [ eeeecee XXX etk XXX e | i 919 | e 8.1
12. Total Bonds Prior Year

............. 42,798,129 |.............64,977,529 |.............10,928,532 | ...............3,724,184 e XXX [ e XXX [ 10002, 130,937,581 | el 839 122,886,015 ccsll.8,051,566

..... 18,848,516 | .. ..21,120,872 |.. .3,026,863

..24,147,735

.995,860 |.. .
..35,979 |..

48,115,482 |.... 84,830,499 |..

L0IS

12.8 Line 12.7 as a % of Col. 9. .55 ....30.8 ..54.3
13. Total Publicly Traded Bonds
13,1 NAIC Tttt | ceeseeeneees 14,536,762 | ............. 53,505,674 |....cccco.uc. 57,770,267 |............ 15,175,023 |..............2,982,928 | ....ooovviiivinnnrinnns 00000 143,970,654 | i 783 | 122,886,015
1,232,453 | ..o 8,075,489 |............. 15,803,729 | o389 | [ | e 2,112,680 | il 137 | 21,120,872

. ...995,860
................... 35,979

13.7 TOtAIS.....vececveice e | crerenerenns 15,769,215 |............. 61,581,163 |............. 73,573,996 |............. 15,176,012 |...coeone... 2,982,928 | ...ocoevvvereriirieenn [,
13.8 Line 13.7 as a % of Col. 7..... . 93 ....36.4 . ..9.0
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11........cccovvvvvvvee | cvreeeeeeeenee, 86 | oo 335 | o800 | 8.3

Total Privately Placed Bonds

............... 3,000,629 | ... [ rrnrsnnssnenns || cnennn.8,035,812
............... 6,813,640 cereeninn..0,813,640
. .0

............................ - ..9,814,269

...14,849,452

14.8 Line 14.7 as a % of Col. 7..... ..66.1 |. 0. ...0. ...100.0
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11..........cccecereeees | cevvrveveeivieinee 1 | i 18 | e 5.3 | e, [OX0 ) 0.0 |00 |81 [ th XX [ e XX | e e XXX e XXX s | i 8.1
(@) Includes $.....14,849,452 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes$.......... 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.
(c) Includes§$.......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5* or 5GI designations and §.......... 0 current year, $.......... 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.
(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S....... 0; NAIC3S....... 0; NAIC4§.....0; NAIC5S..... 0; NAIC6S.......... 0.




Annual Statement for the year 2018 ofthe AMerican Commerce Insurance Company

SCHEDULE D - PART 1A - SECTION 2

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

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

U.S. Governments
1.1 Issuer Obligations ..427,285 |. 5,137,228 | ...
1.2 Residential Mortgage-Backed Securities... 1,021,569 |. 2,648,759 | ...
1.3 Commercial Mortgage-Backed SECUMIES..........ccoveriierriieriieniees [ JETR RN
1.4 Other Loan-Backed and Structured Securities.. ..705,039 |. 1,108,383 |...
.............. 2,153,893 |..............8,894,370

5,564,513
3,732,555
...2,026,652 ...2,026,652 |.
............ 11,323,720 cnen 11,323,720

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

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

80IS

3.5 TOtAlS. ... snsnesesnessnsnensssnsenennns | nnneersnseesnneersnns0 | aeeeeennnne 1,008,348 | iiiiinn8,352,801 [0 3,987,738 | o0 [ XXX
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET OBlIGAtioNS.........cvurericrrcrierirereiernsieseresissinenneenissisesenseninnine | esennenennssnnsnenssenns | eoerenenens 10,493,749 [ 103,436,402 | oo | v | ceeerenes ) .9 S
4.2 Residential Mortgage-Backed SECUNTIES. ..........crirrrininicreiniieins | eerinrinennessinnineenins | erveeesissesesesssnssenns | eenesesessssssenesesenes | seressesinesesessnssensens | cossesesessesssssnenessnssnns | seererenes XXX

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

e 10453749 | ........3436,402 0. o XXX 6 [ 7,081,703 5 [ 1389015 | oo 0

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

5.1 1SSUET OBlGALIONS. ........ocveieieecieiiiecicieie et | ereseesanins 9,304,034 | ... 7,746,069 |............ 13,874,526 |.............. 7,510,576 | ..cvoevrereceiereeens | e ) O.0, ST DO 38,435,205 | ..cvvvreriinnn 209 | .. 22,999,155 | .ooovvirireinnn 147 | 36,253,892

5.2 Residential Mortgage-Backed SECUMties.............ccoovuviverereiseiieieieens [ coverierin. 2,025,121 6,902,413 | ....covue 5,054,402 |.............. 3,492,291 | .o 379,449 | i XXX [ e 17,853,676 | cvocvvververcrenn 9.7 | 20,911,288 | ...coovvrerian 134 | 17,853,676

e ...32,284 |. 129,137 |... .161,420 |. 112,995 | ... . ..435,836 . .518,894 | .... 3. ..435,836 |.

4 Other Loan-Backed and Structured SECUMtIEs. ...........coevevererrrireiiniens [eveierinnns 1,021,430 1,021,430 . 1,057,493 | oo 0.7 |, 1,021,430

5.5 TOAIS..c..cveiiei ettt ettt entensees | srsniesiens 12,382,869 |............14,777,619 |............19,090,348 | ........... 11,115,862 |................379,449 | .......... 0.0, SO P 57,746,147 | o 34 | 45,486,830 | .oovooriierininns 201 | 55,564,834

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations

............ 76,928,758
....26,964

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




Annual Statement for the year 2018 ofthe AMerican Commerce Insurance Company

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 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 [ [
.......... XXXvvenrenens [ e XX e e XXX | e XX [ XK [0 |0 |00 | 0 | 0.0 |0 |0
Bank Loans
10.1 BaNK LOANS = ISSUE........coevriiiiiciieiciciieriissieesie e ninsensesninns | eeiesensisssenssensinsieene | srensesssisssessenssessennees | cnsinssesssenssesesnesesens | soermenssessesnesnssensennns | orenssessessessssesensenses | conseerenns XXX riivveine | 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 vvrinis | v [ I 0.0 [ 0.0, SO P XXX
103 TOAIS...vvceereei et snssssessnsenssssessenssnsnssens | snessssensssssnsensanenssQ | coviiseissssesnesssaseans [V (O I [V 0 |, DY T IO O 0.0 | . S XXX
Total Bonds Current Year
111 1SSUET OBlIGAtIONS. ......vvveiececieie et sntnes | ceneennnees 12,962,554 |........... 53,304,608 |............ 77,961,850 |............ 11,498,314 |.oooveene 2,603,479 | ..ccee.e. ) 0.0, SO B 158,330,805 | .ovvverrereirienen. 86.1 | .o ) .0 SO I ) 0.0 SR U 143,986,201 |............ 14,344,604
11.2 Residential Mortgage-Backed SECUMtIES...........coueevreneinienieieirinis | eveireinenns 3,052,309 |..ccovernene 9,564,969 |.....cocee... 5,060,961 |.............. 3,555,507 | ..ovverereenne 379,449 | ... ). 9.9, SO PR 21,613,195 | oo 1.8 | )., SO I ) 0.0 CO IS 21,613,195 | oo 0

60IS

11.3 Commercial Mortgage-Backed SECUNES...........ccoevrreeverrerreriereiees | ervieieinsieins 32,284 633,985 | 161,420 | 112,995 | 0 | b XX 00 940,684 | 05 [ ) 0. NN IR XXX oo | e 435,836 | o 504,848
11.4 Other Loan-Backed and Structured Securities............cccoevvierevecnneccinns [vrieennnn. 1,726,469 | ............. 1,108,383 | .o 204,034 | o 9,196 | 0 | etk XXX s | 0000002 3,048,082 | el 1T [ XXX vveivirees [ v XXXKeovvreeiee [ rrereeennnn 3,048,082 | oo 0
11.5 SVO Identified FUNGS..........ccoevvivereiecrsieesieeseseeeeseneessenes | svereeres X% ueiveveienns | eveene e XX e [ oo XX s | e XK s | e e XXX | cevesiieieieieeenen0 |0 |00 | ) 0.9 R U XXX oevveenee | v | e 0
11,6 BaNK LOANS. .....cvviviiiiciricieesi s | cbebessesessnsssassnsssenas (L 0 0 | .0, SO PR XXX evvrveenee [0 | i 0
TAT TOAIS vt | enrenienaes 17,773,616 | ............ 64,611,945 | ............ 83,388,265 | ............ 15,176,012 | .covvnnee 2,982,928 | oo (0] I 183,932,766 | ..covvvvveireinnne 100.0 |........... ) 0.9 R U ). 0.9 G I 169,083,314 |............ 14,849,452
11.8 Line 11,7852 % Of COL 7.t snssnssssniens | ensenssessssnsesssennens 9.7 | v 351 | oo 453 | o 8.3 | i, 1.6 | s 0.0 | v 100.0 | oo, ). ST .S ST DS T R 919 | o, 8.1
Total Bonds Prior Year
12,1 1SSUET OblIGAtIONS........cvveceriiricisceiesee et | erseensennees 3,866,227 |............ 35,056,084 |............ 79,562,495 | .....cco..... 7,980,248 |.............. 3,544,361 | .......... ) 0.0 GO IR ) 0.0, SO DT D00 SO IR 130,009,415 | oo 833 | 119,436,949 | ............ 10,572,466
12.2 Residential Mortgage-Backed SECUMtIES..........ccovvvevevrerieerireieisiceniies [ evreieirins 3,773,714 |............ 10,521,767 |....ccoue... 4,326,557 |...cceouuee. 2,772,047 | ..o, 179,823 | ......... ) 0.0 GO IR ). 0.0, GO DS )90, SO DR 21,573,908 | .coovovieenn 13.8 [ 21,573,908 | ...ooverieicieeines
12.3 Commercial Mortgage-Backed Securities ....35,786 LG A43143 684,892 161,036 [ | e XX s [ ). 0.0, GO D )90, CON IR 1,024,857 | .covvevieene, 0.7 [ 518,894 |....ccoverne. 505,963
12.4 Other Loan-Backed and Structured Securities...........ccocoveveveeeveceeececececes | eererenen..840,903 |..............2,394,488 | ................256,555 | .ccvevrnen. 17,029 | oo | eeeeeee e XXX e | e ). 9.0 N IR D.9.0 N . 3,508,975 | c.ceveveeeeea 22 |, 3,508,975 |..ooooveveeeeeeeeeererran
12.5 SVO Identified FUNDS.........cccovreerierieeeicereeeeesnseeeseeensnens | eernenee XX eriieenieen [ evvreee e XX | et XXX s | e XXX ovvevrnene | ervrreeeed XX s | crvieseseesiesnnes | v )%, 0, GO DO D%, 0. GO ISR [0 0.0 [ o
12.6 BanK LOANS........ccoocviiiciciirciieieeeeseeseesssessssesessssenessssesesesssnsens. | soeneerss X uerieninrenns | evenere e XK vererereens | evvereeee XK | e .0 ST I 0.0, RN IS, 0.0, SR DU .0 SO P DS, S P .0 S P .S S P XXX
12,7 TOAIS. ...ttt snsnes | enseisnsenees 8,516,630 |............ 48,115,482 |............ 84,830,499 |............ 10,930,360 |...cccvuve 3,724,184 | o0 ) 0.9 I PO ).0.0 G B 156,117,155 | oovvvvieienne 100.0 |.......... 145,038,726
12.8 Line 12.7.858 % Of COL 9. vt sensiens | evensssssisniessisneas 55 | i 308 | o 54.3 | o 7.0 | i 24 | 0.0 | 0.0 ST P DS S 100.0 |.oovennenes D0, S [N 92.9
Total Publicly Traded Bonds
13.1 1SSUET OblIgAtIONS........vvevveirieieiieiietie et | eerenseenes 10,958,153 |............ 50,778,675 | ......cc.... 68,147,580 |............ 11,498,314 | .............. 2,603,479 | cooeee e XXX s | e 143,986,201 | ..oooovvvvverreeen 783 [ 119,436,949 | il 765 |
13.2 Residential Mortgage-Backed Securities... 3,052,309 |. .3,555,507 |... ..379,449 .21,613,195 .21,573,908 21,613,195 |.
13.3 Commercial Mortgage-Backed Securities..... - 32,284 .. 129137 el 161,420 112,995 | . 435,836 | ... 2 .. 518,894 | ... 3. ..435,836 |.
13.4 Other Loan-Backed and Structured Securities...........cccoovvevevireceviveiens [ vvveinnnnn. 1,726,469 | ... 1,108,383 | .oiiinn204,034 | o0 9,196 | e | et XXX s | e 3,048,082 YA 3,508,975 2 e 3,048,082

135

13.6 BANK LOANS.......cocvuiveiiieiecicicteieetete ettt besss s ssssens | aesassssssssssssssesssssssess | eissiesisssssesiessssesesenss | erosssssesssessossesssnsns

13,7 TOIS. ..ottt | enaeneenans 15,769,215 | ............61,581,164 | ............

13.8 Line 13.7.85@ % OF COl. 7.t | erevessieieseseennns 9.3 | oo 1 2 I

13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11..........ccccoceveverereeeenes | covvrererieriinnins 86 | o335 | i
Total Privately Placed Bonds

141 1SSUET OblIgatioNS.......covcveivireieieirie et | eneesssenees 2,004,401

14.2 Residential Mortgage-Backed SECUMLIES. ..........cuvuvirrireiirrineininieiiees | e .

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

.............. 9,814,270
...66.1
...... 5.3
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Pt. 2 Verification
NONE

Si10, SI11, SI12, SI13, SI14, SI15
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Annual Statement for the year 2018 ofthe AMerican Commerce Insurance Company

SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's
Book/Adjusted Other-Than- Gross Income
Carrying Value Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,
Date Date of Last Amount of Less Fair Value Less Current Year's Impairment Change in B/A.C.V. Exchange Change | Interest Incurred and Expenses
Description of Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB./A.C.V on Encumbrances Incurred

Properties Occupied by the Reporting Entity - Administrative
THREE STORY BUILDING, 37,077 SQUARE FEET, LOCATED ON 6.002 ACRES
OF LAND ON FOUR SEPERATE PARCELS COLUMBUS.. 01/29/1999. | 08/15/2013. 4,619,239 1,228,924 .2,475,000 ..130,542 .352,429
0299999. Properties Occupied by the Reporting Entity - Administrative 4,619,239 0 . 1,228,924 | ... .2,475,000 0 0 . .352,429
0399999. Total - Properties Occupied by the Reporting Entity.. 4,619,239 0 . 1,228,924 | ... .2,475,000 . 0 0 e (130,542) | o0 | 528,495 352,429
0699999. Totals 4,619,239 0 ..1,228,924 .2,475,000 ..130,542 0 0 ..528,495 .352,429
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Annual Statement for the year 2018 ofthe AMerican Commerce 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
ADDITIONS TO: THREE STORY BUILDING, 37,077 SQUARE FEET, LOCATED ON 6.002 ACRES
OF LAND ON FOUR SEPERATE PARCELS COLUMBUS OH...... 12/31/2018. | VARIOUS, 1,228,924 15,464
0199999. Total - Acquired by PUIChESE. .....c..cuieieiiiiiitieicicisi s arnens 1,228,924 15,464
0399999. Totals 1,228,924 15,464
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Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

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

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

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 4S 6 |U.S. TREASURY NOTE 1 ..101.090 439,877 15 | o [ [ 2.750 ..6,050 | 06/05/2018. | 05/31/2023.
912828 KQ 2 |U.S. TREASURY NOTE. 1 ...100.223 427,285 (6,096) w3125 .13,281 | 05/06/2014. | 05/15/2019.
912828 SF 8 | U.S. TREASURY NOTE 1] 3,747,656 | ... 98.594 | .............3,697,275 | ... .3,750,000 | .....cc...c.. 3,748,529 452 [ i [ e [ 2.000 .75,000 | 01/20/2017. | 02/15/2022.
912828 VJ 6 |U.S. TREASURY NOTE 1] e 792,666 | ... 99.008 ....785,000 | ... 787,390 (1,564) [ ..o | e | s 1.875 .22,078 | 07/22/2015. | 06/30/2020.
912828 X4 7 |U.S. TREASURY NOTE. 1] 160,649 | ... 98.086 161,842 | . 165,000 | ... 161,431 781 ...1.875 03/26/2018. | 04/30/2022.
0199999. U.S. Government - Issuer Obligation XXX .5,507,074 | ..... .5,565,000 | ............. 5,564,512 | .ooovvrerrnnnn. 0 (6,412) 0 0 XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36225B  GW 2 | GNMA POOL H0781113 ...t ssssssessssenns | evenns [P0 ISR IV L1 [ 63,094 |...113.808 | ...cccvvrirnnnnnd 69,273 | oo 60,868 | .. 62,227 [(C72 ) [TOTRON INVIRRRIRIR IOV 7.000 |...... 6.710 |MON... | ccoovrvrrinnee 189 | oo 4,273 | 11/14/2001. | 11/15/2029.
38377V T8 9 | GNMA REMIC TRUST 2011-68......ouuiverireriiisiiieiiienisenesssesssnissnissensenessesseniens | coveens Y ] I 1 I 3,693,002 |...101.589 | ..o 3,670,485 | .cooovvns 3,613,073 | oo 3,670,328 | ..oooviviieriniiinns | i (18,338) [ ooverererrrrinins | v | e 4.000 |...... 3.182 |[MON... | ccovvveae 12,044 | ....... 124,222 | 02/20/2018. | 07/20/2039.
0299999. U.S. Government - Residential Mortgage-Backed Securities bbbt | erbeneienes 3,756,096 XXX | s 3,739,758 | oo 3,673,941 | oo 3,732,555 | oo (V] (18,420) 0 0 XXX XXX XXX | s 12,233 | ... 128,495 XXX XXX
U.S. Government - Other Loan-Backed and Structured Securities
83162C  TA 1 [SMALL BUS ADMIN GTD DEV PTC.....ovuiiiiiiiierissississisisssssssesssssssssssasesanens | ....... | . | ........... 4‘ ........... 1] i 2,127,420 |..104.982 | .............. 2,023,760 [ .oooerrenee 1,927,721 | ... 2,026,653 [CCKY)) Rl [N PO 4.380 |...... 2179 [ | i 42,217 | e 86,218 | 05/03/2012. | 01/01/2030.
0499999. U.S. Government - Other Loan-Backed and Structured Securities . 2,127,420 XXX 2,023,760 1,927,721 ...2,026,653 (5,932) 0 0 XXX XXX XXX XXX XXX
0599999.  Total - U.S. GOVEIMMENE. . .vouresiessiisersesessensesissses s sess sttt sttt | eeenssenes 11,479,166 XXX ....11,270,592 ...11,166,662 1,323,720 | 0 [ (30,764) 0 0 XXX XXX XXX XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
130630  AD 0 [ CALIFORNIA ST...coouiiriirinirinieienisisesiesiiessensesesssssssssssssssesssessssssssssensses | nevenee | oo | evvensnnens | vovens 1FE]| .. ..1,012,180 |..... 98.539 1,000,000 (2,456) [ ..o | e | e 2.367 |...... 2.100 |AO...... 06/06/2017. | 04/01/2022.
20772J M2 5 |CONNECTICUT ST [P ISR IOV 1FE]| .. ...2,080,600 |..... 98.190 2,000,000 (8,010) [ covvevurererrerins | eevrreierrerineenns | s 3.330 |...... 2.838 |FA....... 03/15/2016. | 08/01/2025.
419791 YT 9 [HAWAII STATE. ..ottt ssssssessesssssnes | coenes [ 1 e 1FE| oo 2,344,700 |...113.653 | ..............2,273,060 | ..... .2,000,000 | .....c.e0ee2,280,086 | ....cooveererciriininns | e (34,831) [ v e [ s 5.330 |...... 3.112 |FA...... 02/14/2017. | 02/01/2026.
594612 BG 7 |MICHIGAN ST I 2| ... 1FE 1,985,960 |..... 99.472 .2,000,000 8671 | ceveveereerreienes [ | e 3.500 |.. . 11/22/2016. | 05/15/2030.
605581  FD 4 | MISSISSIPPI ST.....ouiiuiiiiieireiiseiseeisesiseissessssisessesses et ssessesssssnas | seeees [ I (. 1FE| oo 2,000,000 |...100.299 | ..............2,005,980 | ..... .2,000,000 3529 |...... 3.529 |AO...... 02/04/2015. | 10/01/2030.
677522 SU 9 | OHIO STttt essssnssaes | serenes [P I (. 1FE| o 1,000,000 |..... 96.754 1,000,000 | ..coee0reee 1,000,000 [ cooovorererrirriirnies v | v [ e | e 2.850 |...... 2.850 |MN...... 4,750 10/11/2017. | 11/01/2027.
882723 YS 2 | TEXAS ST ..o ississssssssssssns st ssnssnenss | senenes . 2| 1FE 1,020,380 |...102.224 ..1,022,240 .1,000,000 (VK1) N [N [ 3.682 |..... 3.406 |FA....... 5,342 01/08/2016. | 08/01/2030.
1199999. U.S. States, Territories & Possessions - Issuer Obligations............cccoveinnis . e | 11,443,820 XXX coenenn 11,207,450 ...11,000,000 | .. 11,348,887 | oo 0 [ (46,667) 0 0 XXX XXX XXX | ........124,766 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). s [T [ 11,443,820 XXX s 11,207,450 | oo 11,000,000 | ..covvenes 11,348,887 [ oo 0 s (46,667) 0 0 XXX XXX XXX | s 124,766 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
015302 J6 0 |ALEXANDRIA VA GOttt | s 2| TFE| oo 512,010 |...103.414 | ..o 517,070 | ....... 500,000 | ... 502,217 (1,395) [ oo | v | s 5.000 |...... 4690 |Jdocres | o 12,500 | .covvenee 25,000 |09/29/2010. | 07/01/2030.
041431 GG 6 |ARLINGTON CNTY VA [0 TSRS PPRPOPIRTROPORN IOV JO IO I IO 1FE ..1,852,213 |...103.483 ..1,836,823 1,775,000 ...1,830,450 ) 5.301 |...... 3.308 |FA....... 47,046 | 05/03/2018. | 08/15/2030.
23223P  CV 7 |CUYAHOGA CNTY OHIO-BUILD AMERICA.........cooviiriierniireneninsisseensseinnns | covenns [N [T I IO 1FE]| .. ...1,498,635 |...109.689 | .... ..1,398,535 1,275,000 | .. ..1,428,811 |. e ) RSO ISTONURIRRORORON BV 5.392 |...... 3.419 |UD....... . .68,748 | 03/24/2015. | 12/01/2025.
249164 LH 5 | DENVER COLO CITY & CNTY ..ovouivmrirririereessisseniesiessseessssssessesssesssensas | weeees 28| 1FE| oo 1,053,000 |...103.421 | ....ccccounnee 1,034,210 | .cooevvrrnnee 1,000,000 | ..cccvvrenne 1,024,500 | ...coomveericrierins | e (14,840) [ ..o [ e [ e 4.830 |...... 3231 |FA...o| 20,125 | .. 48,300 |01/19/2017. | 08/01/2025.
346622 7U 1 |FORSYTHCNTYNC GOt | s . 2| 1FE 1,000,000 |...101.742 .1,017,420 1,000,000 | .....c.ecc. 1,000,000 [ oooovoreiiriiiniiniis e [ v [ e [ 4.248 |..... 4.248 |AO...... 42,480 | 08/18/2010. | 04/01/2023.
346622 7V 9 |FORSYTHCNTYNC GO | s . 2| 1FE 3,046,500 |...101.875 | ... ..3,056,250 | ..... .3,000,000 | .. (5,422) [ ..oovvovrinerrerins | e | e 4.398 |..... 3.272 |AO...... . 10/30/2018. | 04/01/2024.
447025 UM 0 [HUNTSVILLE ALA. ..ottt esssesissesssssssssssssenens | eeenns . 2| 1FE 1,046,000 |..101.914 | ....ccc....c. 1,019,140 | .ccoovvrennee 1,000,000 | ..ccoovvrenee 1,026,618 [ ...coovverrrcrirenins | e (15,485) [ ...vvvvereereeins [ crverineineeiiseines [ veinas 3.936 |...... 2.300 |[MS......| v 13,120 | o 39,360 |09/29/2017. | 09/01/2022.
60375B CL 8 | MINNEAPOLIS MN-REF-TXBL N, . 2] ... 1FE 2,008,965 |...100.893 .2,012,815 1,995,000 | .... 2,007,591 (1,374) [ o e s 3.250 |...... 3.132 |JD....... .64,838 | 04/13/2018. | 12/01/2029.
751120 AJ 5 |RALEIGHN C LTD OBLIG . P I 241 ... 1FE| oo 1,090,400 |...103.178 | .... ..1,031,780 1,000,000 | ..ccovvrenne 1,028,886 [ ...couvvecricrirerirns | evereenns (19,551) [ 1oovererereerrerins [ ervrerrneeneriieines [ e 5.572 |...... 3.466 |JD....... 09/24/2015. | 06/01/2035.
930863 U2 9 [WAKE CNTY N C..ocieiiiiiiiiiiici i sensssasssssssssssssensssiss | weenes [ I 2| . 1FE| o 1,000,000 [...103.183 | .....cccccce 1,031,830 | ..............1,000,000 | ............. 1,000,000 | .o | e | e | e | o 5.100 |...... 5.100 | JD....... 05/20/2010. | 06/01/2027.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations s 14,107,723 XXX ....13,955,873 13,890,151 (99,229) 0 0 XXX XXX XXX | e 144,921 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions . . 14,107,723 XXX s 13,955,873 . . 13,890,151 (99,229) 0 0 XXX XXX XXX | s 144,921 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
01026C AC 5 |ALABAMA ECONOMIC SETTLEMENT....... s ‘ vevree [ | e ...1,160,266 |..... 99.201 1,175,000 | ..ocoovvrenne 1,160,397 131 | e [ e [ e 3.163 |...... 3.518 |MS...... 12/18/2018. | 09/15/2025.
163123 MV 1 |CHELAN CNTY WASH PUB UTIL DIST NO......ccovvmrveiieiiierineines @ || 823,500 |..... 83.355 1,000,000 | ... 824,390 890 | e [ | e | 3.032 |N/A..... 12/18/2018. | 06/01/2025.
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199098 CC 6 | COLUMBUS-FRANKLIN CNTY.......vtvererimrrnerrenineerserisersensensseesssnsssssnsnsiens | sevinee | oo [ eorneeveen | et IFE | 0. 977,990 | ... 98.270 | .overirernnnn 982,700 | oo 1,000,000 985,435 2,027 | oo | e [ e 3.000 |...... 3.255 |FA....... 02/27/2015. | 08/15/2025.
23410B  AB 7 |DAKOTA CNTY MINN CMNTY DEV AGY.....ovvveiriiirirnriersnieeensssisssessssinnns | covenns 2100039 | e 7,014 | 7,011 | .. 7,011 (VX)) URTIN INRORRRON IO 5.150 10/06/2006. | 12/01/2038.
249218 AX 6 |DENVER COLO PUB SCHS CTFS PART ...100.547 ..2,237,171 2,225,000 2,207,364 (202) ...r.3.098 10/29/2018. | 12/15/2024.
3133EG  NR 2 |FEDERAL FARM CREDIT BANK........ccocuvrniinriirrinrirernnineeenssisseesisensnnsies | covenee | oo [rvvneines | oveeeeeT | 1,500,000 | ... 91.039 ..1,365,585 | .........c.... 1,500,000 | ...ccoooeeee 1,500,000 [ ..o | e | e [ s [ 2.450 07/26/2016. | 07/26/2032.
3133EH NR 0 | FEDERAL FARM CREDIT BANK......c.coevmirierierireeneinnrierireneneessnissnssesienes [eoneeen | oo | cvverenerne | cvevirenensd | i 1,496,730 | .o 96.829 ..1,452,435 1,500,000 297 | oo | v | e 2.580 07/26/2017. | 06/15/2027.
3133EH NS 8 | FEDERAL FARM CREDIT BANK........covvmmiierierireirnrinseinenienisseessnissessessenes [ eoneeen | oo | cenevinenne | cvnevnenens? | 1,495,500 | ..o 97.061 ..1,455,915 .1,500,000 328 02780 07/26/2017. | 06/15/2029.
3135G0 K3 6 |FEDERAL NATL MTG ASSN......coviirrimiieiinierenissiennsissesnssssssnssssenesssessenes | vevenns | oo | evsninenins [evvvnnnene | v 3,072,180 | ..o 95.250 ..2,857,500 3,000,000 (7,023) [ oo [ vrereererneinsenniees s 2.125 08/05/2016. | 04/24/2026.
34926L CC 5 | FORT WAYNE IND MUN BLDG CORP......covuumrimrirerireeneeisessensensssesseenes | woeees ...102.426 ..2,560,650 | ..... .2,500,000 2,559,656 (844) | evevnerrireinens [ e [ 6.370 12/26/2018. | 12/15/2029.
373541 2H 3 | GEORGIA MUN ELEC AUTH PWR REV......ciiiiiiniieinsieieiseienessssesssnnes | veveees . ...102.086 .2,041,720 | ..... .2,000,000 | ..ovorrene 2,043,830 (2,350) [ ..o | e | s 4.430 10/30/2018. | 01/01/2022.
531127 AC 2 |LIBERTY N Y DEV CORP REV.....ccccvivimiemiinirnerierieeississisesiesisnessssinnies. | cevnnee | | vevereenes (i 1FE| oo 2,401,400 |..121.174 | oo 2,423,480 | ..o 2,000,000 | ..ovverneen 2,400,387 (1,013) [ oo | e | s 5.250 12/10/2018. | 10/01/2035.
544445 BB 4 |LOS ANGELES CA DEPT ARPTSR [SUPTUPURRPORN FRRPOOR) VR PRI IOV 1FE ..2,502,500 |..... 99.428 ..2,485,700 2,500,000 2,501,973 (720 [T FUUIRRTRRION DR 2.624 01/18/2018. | 05/15/2022.
575175 HF 4 |MASON CNTY WASH PUB UTIL DIST......cooviumireririnniierineniensesessesesienens | woenes A e 1FE]| .. ..1,146,020 |...104.214 ..1,042,140 1,000,000 | ...ccoovveeee 1,043,764 | ..o | e (29,729) [ eoveveveervveriens [ e [ e 6.347 . . 06/02/2015. | 12/01/2040.
598113  AQ 1 |MIDVALE UTAH REDEV AGY TAX INC REV........cccosvrimrrrerinreneeineseesserinenes [ eoveeen | oo | evevens 241 ... 1FE| coovir 1,527,645 |...104.190 | ..ccoovvnnnee 1,562,850 | ...ocoovvvene 1,500,000 | ..ooovrenae 1,504,719 (3,303) [ covuerurvrerrerins | v | e 6.150 |...... 5.901 |MN......| cc00eee 15,375 | oo 92,250 | 06/09/2010. | 05/01/2030.
6471IN  JU 0 [NEWMEXICOFINAUTHREV  REV....ccooiiniininniineineenneneesnsinsieenns | eoveene | oo [ e 28| s 1FE ..2,075,280 |...101.255 | ..............2,025,100 | ..coooovrrnnes 2,000,000 | ..oovveneee. 2,016,713 | oo | v (13,893) [ oo [ v [ e 5.920 |...... 3.887 |JD....... .88,800 | 10/30/2018. | 06/01/2029.
64971W XD 7 |[NEW YORKN Y CITY TRANSITIONAL.......evvrmirirrimrrieriieineeienisseeseriesssenens | cevees [OOSR B 1FE| .. 503,970 |..... 98.176 | ................490,880 | ...... 500,000 502,892 (15)) [T FUUTRRRTRION DTN 3.150 |...... 3.056 | MN...... v 15,750 | 01/15/2016. | 11/01/2025.
759898 CD 9 |RENSSELAER CNTY N Y INDL DEV.....coosiiiiimiineirciineerseriseieessessssessessens | eveees | oo | ceveenns 241 . 1FE| cooei 1,402,800 |...100.189 | ...ccccvvvunee 1,402,646 | .............. 1,400,000 | ...ccoovvenee 1,400,000 (2,800) [ .oooernrieireris | e | s 5.375 |..... 5111 | D | 8,271 | 75,250 |02/20/2018. | 12/01/2036.
80586A AQ 4 |SCAGO PUB FACS CORP FOR GEORGE REV........ccccovvrernrinieimiersrrsnnninns | eoverns oo [ v 241 ... 1FE| v 1,082,440 |...102.068 ..1,020,680 1,000,000 | ...ccovvenee 1,011,349 | s | e (11,745) [ oo | e [ 6.750 |...... 5.465 |JD....... 67,500 | 11/28/2011. | 12/01/2029.
88276P DE 3 | TEXAS ST PUB FIN AUTH......cooviiiiiiieriieieisenisseiessssisseesessesssensessssessans | evenas 2| 1FE 997,500 |...104.483 ..1,044,830 1,000,000 997,813 B1 | oo [ s [ e 4733 |..... 4.752 |FA....... e 47,330 | 11/12/2014. | 02/15/2036.
914692 X6 0 |UNIVERSITY NEW MEXICO - HOSP REF........cocovvimrvrieininninnieisnineissnninne | veveens | oo | eervveenns 2| 1FE| oo 1,000,000 |...100.398 | .............. 1,003,980 | ...ccoovvveee 1,000,000 | ...ccoovvnnee 1,000,000 | .ooovvreririreierinnins | errvrerenieisenniens | e | e | e 3.532 ... 3.532 | D | e 1,079 | 35,320 | 05/07/2015. | 06/20/2032.
928109  XE = 2 |VIRGINIA ST..cooumrireiieieiserireriessieeissisesssesssssssensesssssssssssssssessssssssssessses. | eonneee | | veverene 2y | vevens 1FE ...3,626,344 |...100.863 ..3,555,421 | ..... .3,525,000 13,568,831 [ e | e (B7,512) [ oo [ e [ e 4.700 |...... 2.374 | JD....... 02/27/2018. | 06/01/2029.
961548 AR 5 | WESTVACO CORP. . . P 2FE| .. ...2,182,000 |...113.783 ..2,275,660 | ..... .2,000,000 ..2,181,314 (686) | .vvvevererrreirens [ ererereeineiseiienes [ e 7670 |...... 6.220 | JJ....... . 12/17/2018. | 01/15/2027.
977100 DA 1 |WISCONSIN ST GEN FD ANNUAL APPROP........ccccostimirrmriininninissninniinnninne | covnnee | [ veninenes {1 TFE| i 973,190 |..... 95.368 | ..o 953,680 | ..ooovverec 1,000,000 978,745 3,668 | .o [ [ 2.183 |...... 2612 [MN......| 003,638 | oo 21,830 | 06/22/2017. | 05/01/2024.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations...... . 38,769,506 XXX | s 38,246,899 | ............ 37,832,011 | oo 38,435,205 | .ooovriniininns [V (134,603) 0 0 XXX XXX XXX | ........294,830 | ... 1,000,014 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3136A7 DJ 8 |FEDERAL NATL MTG ASSN REMIC TR....ccoviviereriermeemerineriensenesseessesnsenins | ovenen | oo | veverneenns 7 I L1 [ 598,160 |.....98.877 | .................593,762 | ....... 600,506 598,658 128 | oo [ e [ s 3.000 07/12/2012. | 01/25/2042.
3137B7  R7 6 |FHLMC REMIC SERIES 4298..........ccoeiiiireiniiirniinieesinerssssiessssseiessssines | coeres 1 327,451 |..103.238 | .................333,469 | ....... 323,010 333,068 8,689 | ..o [ s [ 4.000 05/02/2014. | 02/15/2054.
BM1BTAW  JW 6 | FHR 4136 LV ...t ssesssienes | sirenes 1 ..1,529,063 |.....95.940 | ..............1,439,100 | ...ccccoomunee 1,500,000 | ...coovreeee 1,521,033 (594) | evevverrinriiens [ e [ 3.000 02/26/2013. | 08/15/2042.
3138ER 2K 5 |FNCL PL#AL9777. 1 ...104.162 .3,955,316 | .oooovrvrne 4,306,073 | ..ooevereerierinereenes [ v 18,819 | oo [ v [ e 4.500 03/21/2017. | 01/01/2047.
3138WG  RK 2 |FNCL PL#AS6789 1 ...100.311 701,854 744,921 480 .....3.500 08/30/2016. | 03/01/2046.
3138WJ B3 1 |FNCL PL#AS8157 1 ..103.642 | ..............6,573,268 | ..... 6,342,282 | ............. 6,884,613 56,676 | .ovoucverrerererneens | cevererienienninennn | e 4.500 01/20/2017. | 10/01/2046.
31418A L5 5 |FNMA PASS-THRU PL#MA1247.. 1 1,409,282 | ... 98.210 WA314.237 | 1,338,190 | ..ovvvenee 1,401,573 1,499 | oo e | e 3.000 11/14/2012. | 11/01/2042.
31397S KW 3 |FNMA REMIC TRUST 2011-30.. 1 ..101.734 ..2,059,160 2,024,063 2,063,737 5,320 | .covoviiieriniinns | | 3.500 01/20/2012. | 01/25/2039.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities . . . . 17,839,872 XXX cernenennn 17,136,969 | oo 16,785,221 | ccooveenes 17,853,676 [ ..oovvvrriniicenns 0 91,017 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
31396P  GT 2 ‘ FANNIE MAE - ACES . | ....... ..457,140 |...108.449 443141 408,617 435,836 [RCESYA ] N [RRRN Jre 5271 [...... 4.093 | MON... 02/08/2012. | 10/25/2032.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ . . . 457,140 XXX .. 408,617 | i 435,836 | oo, 0 (1,657) 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Si
34160P DD 8 ‘ FLA ST DPT MGMT SVCS COP-BUILD AM | ............ 1FE ...1,091,000 |...101.832 ..1,018,320 1,000,000 ...1,021,430 [(CICH0LCK) | O [TORROROR PO 5.986 |...... 2.270 |FA..... ..24,942 01/19/2017. | 08/01/2022.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUMEIES. ... 1,091,000 XXX ..1,018,320 1,000,000 ...1,021,430 (36,063) 0 0 XXX XXX XXX | ... 24,942 XXX XXX
3199999. Total - U.S. Special Revenue & Special AssesSment OblIGatioNS. ... ... iresirsiersssesierssssssisssrs s 58,157,518 XXX | s 56,845,329 | .......c.... 56,025,849 | .......... 57,746,147 | oo (V] (81,306) 0 0 XXX XXX XXX | s 377,807 XXX XXX

Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
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00203Q AB 3 | AP MOLLER MAERSK A/S........cccoomerimmrimerenineeserssssinsesnenssssesssssssssssssssessesens | wonneen | D oveinen 1| et 2FE | i 998,260 |.....97.109 | ....ccccoes0ern.971,000 | covvrrrneces 1,000,000 998,925 LIS [T ORI PP 3.750 |...... 3771 |IMS.| o 10,313 | v 37,500 |09/18/2014. | 09/22/2024.
22546Q AP 2 |CREDIT SUISSE NEW YORK........cccovvrenee ...1,039,980 1,000,000 (5,308) 3.625 1,278 .36,250 | 10/02/2017. | 09/09/2024.
251526 BY 4 |DEUTSCHE BANK NY. 1,031,157 .1,000,000 (2,780) .3.700 .3,186 .18,500 | 06/01/2018. | 05/30/2024.
25243Y AU 3 |DIAGEO CAPITAL PLC ..1,632,347 1,630,000 (389) | vvveeereiriiens [ [ 2.625 7,369 42,788 | 04/20/2017. | 04/29/2023.
404280 BB 4 |HSBC HOLDINGS PLC ...1,038,270 1,000,000 (3,839) [ .ovuvernrirerierins | v | s 3.900 .3,900 .39,000 | 07/25/2017. | 05/25/2026.
63253W AG 6 |NATIONAL AUSTRALIA BANK.. 2,014,800 .2,000,000 (6,287) 2125 3,222 42,500 | 05/02/2017. | 09/09/2019.
714264 AM 0 |PERNOD RICARD S A ...1,033,100 .1,000,000 (3473 [ o | e | s 3.250 2,076 .32,500 | 08/10/2016. | 06/08/2026.
75625Q AE 9 |RECKITT BENCKISER TSY....oiuirirrrierierieerserieesiessensseseseenns 1,997,420 2,000,000 230 | oo | e | s 3.000 .60,000 | 08/01/2017. | 06/26/2027.
822582 BT 8 |SHELL INTERNATIONAL FIN 1,528,230 1,500,000 . (2,659) [ oo | e | e 2.875 43,125 | 07/26/2016. | 05/10/2026.
90261X  HK 1 |UBS AG STAMFORD CT.......oevvrerirrierirmrinerienirneessisnniensensssessssssssnessenes | conveee | D | vevvernnee | e TFE | i 500,665 500,000 500,204 (160) | evevveverieeieens [ erreerrerieriseiiienns [ e 2.350 11,750 | 01/22/2016. | 03/26/2020.
025816 BR 9 | AMERICAN EXPRESS COMPANY ISSPRRRIINY IO 2| 1FE 999,370 1,000,000 | ... 999,468 7.2 ISR DU DU 3.000 .30,000 | 10/23/2017. | 10/30/2024.
03040W AN 5 | AMERICAN WATER CAPITAL CORP.......ccostvemrimriierierirsneserissrisesienisnennns. | eoveeee | o [ veverirenes (. 1FE| oo 1,497,270 1,500,000 | ...coovreeee 1,497,782 245 | s [ e [ 3.000 145,000 | 11/14/2016. | 12/01/2026.
03073E AL 9 |AMERISOURCEBERGEN CORP.........ccocomirirrieririneesersssssensenesssssssssnsnns | onene | oo | veverneenns 1 2FE | 994,010 |.....97.535 | .....c.cc.....975,350 | coooorvineces 1,000,000 996,484 B8O | cvveuverrererireens | rvvererieesieeniennns | v 3.400 34,000 |07/08/2014. | 05/15/2024.
032511 BJ 5 | ANADARKO PETROLEUM CORP.......cccosvumriinrinciieiienissisniseiissiissisnieniies [ eovnnen | o [reveninenn | s 2FE 999,400 1,000,000 | ... 999,644 3,726 LY/ [N DRI POV 3.450 .34,500 | 07/01/2014. | 07/15/2024.
03522A°  AD 2 | ANHEUSER-BUSCH CO / INBEV.......coouiriririeririneiieriesieseieessssssessesisenens | coveens A e 2FE ...1,033,831 1,000,000 | ..cccovvreeee 1,033,270 (5671) | evereeernrerneriens [ erveerenineenserienns [ e 3.650 11/13/2018. | 02/01/2026.
035240 AD 2 | ANHEUSER-BUSCH INBEV WOR.........ccccomsiiririmiireiieeiseersenississsssssssseseess | eovnees | o | weerieees 1 2FE| s 1,032,773 {..100.074 | ..............1,000,740 | .............. 1,000,000 | ..coovvvenne 1,020,256 (6,268) [ ..ooevnrereirerins | e | e 3.750 12/21/2016. | 01/15/2022.
037833 CD 0 |APPLEINC et sssssssssssssessensnns | e | oo [ eevennnen ] [ s 1FE| .. ...2,060,300 2,000,000 | .... 2,057,449 (1,220) [ oo | e | s 3.850 08/08/2016. | 08/04/2046.
037833 CJ 7 |APPLEINC bbbt | s A e 1FE]| .. ...1,009,810 1,000,000 | ..ccoovvrenne 1,008,190 (902) | evevmverrrrnerrens [ erreerenineinserienns [ e 3.350 03/06/2017. | 02/09/2027.
06406H CV 9 | BANK NEW YORK MELLON.....c.octuiiriiririeieieisnniseiesisisessssssesssssesssnsssesensenes | evens 2| 1FE 1,132,681 |.....99.482 | .............1,094,302 | .............. 1,100,000 | ...ccovvnnee 1,121,817 (3,753) [ coveveverreervnnnee [ veereererineisennniens s 3.400 37,400 |01/08/2016. | 05/15/2024.
06051G  FX 2 | BANK OF AMERICA CORP........ccoovumirirerieriierneinsrnerieseseessessssessesssssnssnes | evene | oo | veverneeeesd | v 1FE]| .. ...1,047,500 1,000,000 (4,508) [ ..oocvonreeerierins | eevrvrinerieeineens | s 3.500 .35,000 | 09/01/2016. | 04/19/2026.
10112R AX 2 |BOSTON PROPERTIES LP.......oviiiiiiiirciiniisiiesisesesississessessssesssssssssnes | seeenns A e 2FE| .. ...1,549,621 1,468,000 | .. (1972724 ) SRR [NV IO 3.650 53,582 | 09/21/2016. | 02/01/2026.
12189L  AM 3 | BURLINGTON NORTHN SANTA FE.......cccovriririmrierirrinrrisnrisesienssenseninnees | vevnee | oo [ eevennines (A 1FE| oo 3,461,345 |....99.282 | .............3,474,870 | ...cccc..oue 3,500,000 | ..ocvvreee. 3,473,066 5,243 | oo [ [ 3.000 90,000 |04/13/2018. | 03/15/2023.
124857  AS 2 |CBS CORP.......ceoiiriereiieeineetssiseisessssssesssssssesssssssssssesssssssssssssssssssessnns | sevnee | oo [ eevennnnn ] [ e 2FE| .. ...1,985,860 .2,000,000 ...1,989,068 2478 | oo [ e [ e 2.500 .55,833 | 09/13/2017. | 02/15/2023.
172967  HT 1 | CITIGROUP INC....cooiviiiriiriieiniinisinsiesessssiessssssesesssssssessessssssssessesssssens | ovens P 2FE| .. ...1,023,020 .1,000,000 | .. ..1,014,094 (2,308) [ oo | e | s 3.750 .37,500 | 12/04/2014. | 06/16/2024.
19416Q EG 1 | COLGATE-PALMOLIVE COMPANY.......ccocvmiiivmrrrererirernniensensssisseenssennnsnnnns | eovenee | oo [ rovrinren 1 e TFE| oo 1,895,719 1,811,000 | ..oocvoevnne 1,878,457 | oo | e (11,994) [ oo [ e [ e 3.250 58,858 | 07/20/2017. | 03/15/2024.
20030N  BS 9 [COMCAST CORP.........ccoovviiiriiniiniiiesiesisnissiississsissiesisssisessssssssssenssns | covenne | oo [ eveveneen | s 1FE| .. 530,320 ....500,000 | ... 523,260 (3,054) [ .oocveeriiernrines [ e [ 3.150 .15,750 | 08/25/2016. | 03/01/2026.
20826F  AD 8 | CONOCOPHILLIPS.........coevierierirniississiissisesisssisssissssssssssesssssssssssssssssssnssss | snvine | oo | evennieen ] [ ovens 1FE]| .. ..1,673,320 |....99.251 | .............1,488,765 | ..............1,500,000 | ............. 1,545,509 (7,382) [ ..o | e | s 3.350 .50,250 | 01/30/2015. | 11/15/2024.
126650 CU 2 | CVS HEALTH CORPORATION.......ccomrerrireirereneenensenssneesenssssssensenssssessnnes | sevnee | oo [ evvmsnnen T [ s 2FE ...2,066,000 .2,000,000 [(CRCTA ] RN NN DO 2.875 57,500 | 07/14/2016. | 06/01/2026.
233851 CS 1 |DAIMLER FINANCE NALLC 2,036,080 .2,000,000 (8,023) .r.2.850 .57,000 | 08/29/2017.| 01/06/2022.
260543 CJ 0 |DOW CHEMICAL CO....... ...1,064,440 1,000,000 (7,781) [ oo | e | s 3.500 .35,000 | 08/30/2016. | 10/01/2024.
278865 AV 2 |ECOLAB INC ..1,999,120 2,000,000 80 2.700 .54,000 | 10/13/2016. | 11/01/2026.
67019E AB 3 |EVERSOURCE ENERG 1,297,183 .1,205,000 . (24,467) w4500 54,225 | 01/22/2016. | 11/15/2019.
30231G AF 9 |EXXON MOBIL CORP.... 967,000 1,000,000 977,576 3,242 | oo | e | e 2.709 .27,090 | 08/13/2015. | 03/06/2025.
313747 AS 6 |FEDERAL REALTY INVT TR 987,430 1,000,000 995,055 1,284 | o | e | s 3.000 .30,000 | 07/16/2012. | 08/01/2022.
341099 CM 9 |FLORIDA POWER CORP 1ST MTG.. 1,028,600 .1,000,000 (9,701) vorr4.550 .22,750 | 05/03/2018. | 04/01/2020.
345397 WW 9 |FORD MOTOR CREDIT CO LLC ..1,012,720 1,000,000 (1,711) [ v s 3.664 .36,640 | 12/13/2017. | 09/08/2024.
369604 BG 7 |GENERAL ELECTRIC CO ...1,594,050 1,500,000 | ..o 1,563,264 | oo [ s (11,266) 3.375 50,625 | 03/15/2016. | 03/11/2024.
37045X AZ 9 | GENERAL MOTORS FINANCIAL CO INC 1,041,800 .1,000,000 (5,077) .....4.300 143,000 | 12/13/2017. | 07/13/2025.
3733IN AH 4 | GEORGIA-PACIFIC LLC. ...1,004,560 1,000,000 (431) | cevvereereinrienns e [ s 3.600 .36,000 | 11/25/2014. | 03/01/2025.
378272 AH 1 | GLENCORE FUNDING LLC.....ccooivirrereeririnerieriesiecsssissisessesssesssssssssnes | veeees ...1,586,400 1,500,000 | ..vovereen 1,574,475 | oo [ s (11,925) [ oocvvrrereererinns [ e [ e 4.625 169,375 | 01/17/2018. | 04/29/2024.
38141G  WC 4 | GOLDMAN SACHS GROUP.........cccooviiiiriinriiciissieiississiessisssiesiesissisns | s ..1,507,710 1,500,000 (1,854) | oo [ v [ s 3.000 45,000 | 04/03/2017. | 04/26/2022.
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SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
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
437076 BK 7 |HOME DEPOT INC...ccovvverrrireererissrerieniseessensssnssesssensssssssensssssssnsssssnssns | nevenne | or | wevnerine ] [ ot IFE | i 2,166,040 |.....98.729 | ..............1,974,580 | ........cc.... 2,000,000 | ..ovrerneen 2,122,549 | oo | i (17,398) [ oovererereerenins [ ervverineerneniseines [ crvnae 3.350 |...... 2.323 |MS...... 06/15/2016. | 09/15/2025.
46625H RL 6 | JPMORGAN CHASE & CO.....oovviiriiriierisiiseiesisisisessessssssiesssssssssessssssssens | sevenes 979,960 .1,000,000 985,779 2,990 | oo | e | e 2.700 01/10/2017. | 05/18/2023.
494550 BE 5 |KINDER MORGAN ENERGY PARTNERS 3,086,832 .2,939,000 3,038,523 (48,308) ......5.300 02/20/2018. | 09/15/2020.
494550 BM 7 |KINDER MORGAN ENERGY PARTNERS.......cccosviurivmriieeineinneiseisesieseneens | evenns . ...1,008,790 1,000,000 ...1,003,827 (911) | cevereererineireens [ e [ e 3.450 02/06/2013. | 02/15/2023.
546676 AU 1 |LOUISVILLE GAS & ELEC CO......cccrvververrrinirrerirerineesnisnisersenesesssensnnnns | eoneeen | oo | conrrenee 1| et IFE | i 546,080 500,000 546,030 [CGT0) T SSTOOTON INSTRIOIRIR BV 5.125 12/17/2018. | 11/15/2040.
55279H AK 6 | MANUFACTURER AND TRADERS........ccoevumiereineiinrins 957,350 .1,000,000 971,082 4,196 ....2.900 08/04/2015. | 02/06/2025.
57636Q AB 0 |MASTERCARD INC.....covvrieiriirrninniersnreerssisenenssisssssssenssssessesssssssssenssnnss | eeveees | oo | eovsnvnnees] [ e TFE ] vt 2,014,195 2,000,000 | .... 2,009,529 (1,347) [ oo | e | s 3.375 08/08/2018. | 04/01/2024.
58933Y AR 6 [MERCK & COINC....c.ciereieimerieiiieeienissisesssssisstessesessssssssssssensesssssssans | eveons ...1,002,630 1,000,000 | ..ccoovrenne 1,001,833 (285) | everevererinerrnens [ e [ e 2.750 02/18/2016. | 02/10/2025.
59156R  BM 9 [ METLIFE INC.....ooiioiiiiiieiieeiseeeiseisee i ssssssensns | svises . 981,160 1,000,000 986,947 1,884 | | e | s 3.000 10/26/2015. | 03/01/2025.
59217G  AX 7 |METROPOLITAN LIFE GLOBAL FUNDING.......ccccevurvirriernrieinnissisniserisnsnnee | vevvene | oo | evvevereries | weees TFE| oo 500,950 500,000 500,557 (128) | ceveveverrrinriens [ e [ s 3.000 11/02/2015. | 01/10/2023.
594918  BY 9 |MICROSOFT CORP.......ccocosvririrrirnrineiierisisseesssissssssssesssssssnsissssssssssssnens | eonnees | o | eonerineees | e 1FE 501,090 ....500,000 500,902 [(CLS) ] USOURTRON IVIRRRIR IV 3.300 02/01/2017. | 02/06/2027.
60871R  AG 5 | MOLSON COORS BREWING CO......cccovurumrirririeinniiiierieresnsesssisssiesienes | cvveees A e 2FE| .. ...2,035,360 .2,000,000 | .... 2,027,486 (3,356) [ ..vovvvervenrrienin | cerererirneiieriinenins | s 3.000 . . 08/10/2016. | 07/15/2026.
63946B  AH 3 |NBC UNIVERSAL MEDIA LLC.......ccvoiririmeirerinriinerienisseessensssssensenssssesnenss | ovene | oo | veverneenns (. 1FE| coovir 1,497,285 AT2 | e 1,472,580 | e 1,500,000 | ..ooovrenae 1,498,798 P2 (TSRO IOVRRIR IO 2.875 ... 2.896 |JJocee | e 19,885 | oo 43,125 | 02/21/2013. | 01/15/2023.
641100 AF 1 [NETAPP INC.....ovvivirieriiriiinisniciesiceiesississsisssisssensssssssssssssssissses | eovenne | oo [ eovenenenn | e 2FE ...1,490,865 |..... 95.201 .1,428,015 1,500,000 1,180 | oo e | e 3.300 |...... 3.402 |MS...... 149,500 | 01/17/2018. | 09/29/2024.
665859 AP 9 |NORTHERN TRUST CORP........cccstrumirierirrrienireeseesssriesiesssesssssssssssensnens. | weeees [ 1FE ..1,067,740 |..101.872 | ... ..1,018,720 1,000,000 (UATE) T [UTRIN INVRRRION IO 3.950 |...... 3.001 |AO...... crernnr:39,500 | 09/27/2017. | 10/30/2025.
69349L  AG 3 |PNC BANKNA......oooiiiiiecceteties sttt sissnienes | seeees 2| 1FE 966,970 |..... 97175 | v 971,750 | oo 1,000,000 4448 | s | e | e 2.700 |...... 3.215 |MN......| ooeeeeend,500 | oo 27,000 |08/04/2015. | 11/01/2022.
744448 CH 2 |PUBLIC SERVICE CO COLO......coimririrnrriirernissinniseisnseeenssssssenssssssnssnssens | vevenne | oo | evvneerensd [ s 1FE ..1,945,000 |..... 97.098 ..1,941,960 2,000,000 8,512 | v e [ 2.500 |...... 3.094 |MS..... .50,000 | 03/01/2018. | 03/15/2023.
828807 CR 6 | SIMON PROPERTY GROUP LP.......ccovivmrirrerenriisrinerseneseesssessensssssnnsnee. | eevneee | o | eovereneee | v 1FE]| .. ...1,054,500 |...100.234 ..1,002,340 1,000,000 (G- TN VPRI IO 3.750 |...... 3.027 |FA....... ceerennrn 37,500 | 03/19/2015. | 02/01/2024.
857477 AL 7 |STATE STREET CORP......c.cevvriiirirneiiciinieierinsissssssssisnsesssssssessssssssensenss | veviene | oo | evvseerenins | voeees TFE| 980,590 |.....98.263 | ................982,630 | ....ccoco.ce. 1,000,000 2123 | s e [ 3.100 |...... 3.352 [MN...oo. | v 3,961 | i 31,000 | 05/16/2014. | 05/15/2023.
78486Q AD 3 | SVB FINANCIAL GROUP........ccocovvviiricrirrirrriserineriensesesssesssssssnsnensessssennns | wovene | oo | veverneeeesd | v 1FE ...1,988,300 2,000,000 1419 | e | e | e 3.500 |...... 359 |....... .70,000 | 01/18/2018. | 01/29/2025.
191216 AV 2 | THE COCA COLA CO...cvourirmiiriireiinieeeiiesieeissesssissssssssesssssssssisssssssesss | sevees A e 1FE]| .. ..1,313,125 |...101.273 1,250,000 1,290,935 | coovieeseinne | i (14,787) [ v [ e [ e 3.300 |...... 2.032 |MS...... e 41,250 | 06/28/2017.| 09/01/2021.
907818 DG 0 |UNION PACIFIC CORP.......cvtvirviirirrirerirrersieessiesienesesessssssssssssenssessssnnes | covenes | o | vevereenes (A TFE| oo 545,540 |...101.627 500,000 515,428 (7,128) [ oo | e | e 4.000 |...... 2472 |FA .| cerern8,333 | e 20,000 |08/06/2014. | 02/01/2021.
90331H  MS 9 | US BANK NA CINCINNATI OHIO......coermriirrerierireenerinssiessesiseesssssssssens | sevees 2| 1FE 1,014,120 |..... 96.087 1,000,000 ..1,010,012 (1,525) [ coonvererirerreris | cevrveineeiierineens | e 2.800 |...... 2.618 |JJ....... .28,000 | 03/29/2016. | 01/27/2025.
94106L  BD 0 | WASTE MANAGEMENT INC.......ovririiiirirriernirseiennisessesssisssessssnssssesenssnes | neveens | or | eereveenns 1] 2FE | oo 1,015,240 |..... 95.912 1,000,000 | .. ..1,010,018 (2,252) [ covvvevvreverrirens [ corivnienereiseisinns | e 2400 |...... 2.150 |MN...... .24,000 | 08/24/2016. | 05/15/2023.
94974B  GA 2 |WELLS FARGO & COMPANY .......ccuurumrrinerienireeseessssnsssensesesssesssssssssnenens | nevenee | oo | eevenernens | vovene 1FE| oo 1,025,000 |..... 96.734 1,000,000 | ..coovvrenne 1,017,511 (2,786) [ ..oovrnreeerrerins | cevrveerneriserineens | e 3.300 |...... 2.963 |MS......| ... 10,266 | ... 33,000 |03/28/2016. | 09/09/2024.
94974B  GP 9 |WELLS FARGO & COMPANY........ccovuiiiririniinrisninnisrsssssnssnsssesenssnsssesnsssnssnsnnens | eevenes | oo | sonsvenninns | oovene 1FE| i 2,028,000 |..... 96.888 2,000,000 ...2,023,065 [P ESLL) ] N [ORRRRIN [ 3.550 |...... 3.358 |MS.....| ... 18,143 | ......... 71,000 | 05/02/2017. | 09/29/2025.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer ODIgAtioNS. .........cu.. i ees 89,546,184 XXX ...87,903,000 .89,092,049 3,726 (239,703) 0 0 XXX XXX XXX | ... 799,940 | ... 2,793,996 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
590218 AF 0 l ML MTG INV TR 2006-F1.... ....32,275 32,397 26,964 (1,704) 4 | | [ 6.000 |...... 6.148 | MON... 09/13/2007. | 04/25/2036.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities .32,275 32,397 26,964 (1,704) 4 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
30291G AN 9 [ FREMF MORTGAGE TRUST 2013-K27........cconmienninniinnninnississnissniseninsnenens | eovneee | [eennreneed | s 1FM ..508,906 500,000 504,848 (1,116) [ oo | oo | 349 |..... 3.237 | MON... 17,728 | 03/10/2015. | 01/25/2046.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHES.........c.cuireiriiiieieiereeeee s 508,906 [ XXX |.........498785 |.......... 500,000 | ................ 504,848 | ....ccoovevrnnend 0 (1,116) 0 0 XXX XXX XXX . . 17,728 XXX XXX
3899999. Total - Industrial & Miscellaneous (UN@ffiliBted). ........wvirrieeisireeisissnisssssiseisss s anes 90,087,365 XXX ] e 85,824,341 | ..o 88,435,397 | ..o 89,623,861 2,022 (240,815) 0 0 XXX XXX XXX ] e 801,558 | ..... 2,813,668 XXX XXX
Totals
7799999. Total - ISSUET OBlIGALIONS. ...ttt snssnnies | consians 159,462,883 XXX | e 154,215,888 | .......... 155,845,011 | ......... 158,330,804 | ...oovvvovrinnes 3,726 | ......... (526,614) 0 0 XXX XXX XXX XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMHES. ..........riiriiriirisiiiseiisnrsenenissesssrisnnena 21,628,243 XXX 21,613,195 | oo (1,704) | s 72,601 0 0 XXX XXX XXX XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities. ..966,046 XXX ..940,684 (2,773) 0 0 XXX XXX XXX XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUMLIES. ..o 3,218,420 XXX ..3,042,080 | ..... 2927721 | .. ...3,048,083 L0 (41,995) 0 0 XXX XXX XXX ... 146,078 XXX XXX
8399999, Grand TOAl - BONGS...........cuuuevirrirrereetieiseriesieses ettt anissnsansnas | anissias 185,275,592 XXX | 179,103,585 | .......... 180,172,908 | ......... 183,932,766 | ........cooeene. 2,022 | ... (498,781) 0 0 XXX XXX XXX | ....1,535,190 | ..... 5,749,944 XXX XXX
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SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
NAIC
Desig
nation
and
Current Year's Admini
F Rate per Unrealized Other-Than- Total Foreign | strative
or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange Symbol /
ei| Numberof Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B/A.C.V. Change in Market Date
CUSIP Identification Description Code | gn Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) / Accretion | Recognized (15+16-17) B./A.C.V. Indicator | Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
58551T AA 5 |MELLON CAP IV....ccccoovvnn. | ........ | | ....... 3,000.000 | ... 1,000.00 |..... 758.380 | .ooocrenee 2,275,140 |..... 758.380 | ..ooovrnnnes 2,275,140 | .oovvirne. 2,718,000 | .o | s (AT I [ (442,860) | ...ovvviriniriinins [ (442,860)| ... ....P2FEL | 03/01/2018.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)...........ocueieririinrisiiiniiiisiiissisississssiser s 2,275,140 XXX | 2,275,140 | 12,718,000 | 0 | i 121,667 | o0 [ o (442,860) 0 0 (442,860) 0] XXX XXX
8999999, Total - Preferred STOCKS. ............c... vt erieseeniene eressssissienes 2,275,140 XXX | 2,275,140 | ...........2,718,000 | oovvrcvrenn 0 | e 121,667 | cooovvvevreenl0 | e (442,860) 0 0 (442,860) 0| XXX XXX
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SCHEDULE D - PART 2 - SECTION 2

cl3a

Showing all COMMON STOCKS Owned December 31 of Current Year
1 2 Codes 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 (4 7 8 10 1 12 13 14 15 16
NAIC
Market
Current Year's Indicator
F Rate per Other-Than- and
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Admini
ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B/AC.V. Exchange Change | strative Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB./A.C.V. Symbol (a)| Acquired
9899999. Total Common and Preferred Stock s 2,275,140 XXX | s 2,275,140 | ..o 2,718,000 |......... 121,667 .(442,860) 20 ] (442,860) | ...oocvvrerriciins 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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Annual Statement for the year 2018 ofthe AMerican Commerce Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S.
38377V T8 9 |GNMAREMIC TRUST 2011-68......... 02/20/2018........ BAIRD, ROBERT W. & CO 3,364,576 | ..o 3,286,746 8,034
912828  4S 6 |U.S. TREASURY NOTE. 06/05/2018........ RW PRESSPRICH & CO.....cooviiiiieiiireeiseei et 439,863 ....440,000 198
912828 X4 7 |U.S. TREASURY NOTE. 03/26/2018........ RW PRESSPRICH & CO....ituiiiiitiieiii ittt 160,649 10 165,000 | s 1,256
0599999.  Total - BONAS = U.S. GOVEIMIMENT. ...ttt e6 1 o0 E o8 E 8 h £ 3,965,088 | ..o 3,891,746 9,488
Bonds - U.S. Political Subdivisions of States
041431 GG 6 |ARLINGTON CNTY VA GO 05/03/2018........ WELLS FARGO SECURITIES, LLC 1,852,213 | oo 1,775,000
346622 7V 9 |FORSYTHCNTYNC GO 10/30/2018........ RAYMOND JAMES.........coovieineirererneirerinersesenienes 3,046,500 | ..o 3,000,000
60375B  CL 8 | MINNEAPOLIS MN-REF-TXBL......coittiieiiiiiniississnsssissssssssesessssssenssssssessnsssnssnsssssensssssssensssssssss | oenssesensnes 04/13/2018........ WELLS FARGO SECURITIES, LLC 2,008,965 | ..voiiiniieiensinens 1,995,000
2499999. Total - Bonds - U.S. PolitiCal SUDAIVISIONS Of SEAEES. ... iuuiiiiiiiiiieisiis skt o1 ess st 6,907,678 | ..o 6,770,000
Bonds - U.S. Special R e and Special A
01026C  AC 5 |ALABAMA ECONOMIC SETTLEMENT........covvorerirrirriinriens 12/18/2018........ BAIRD, ROBERT W. & CO 1,160,266 | ..o 1,175,000 9,808
163123 MV 1 |CHELAN CNTY WASH PUB UTIL DIST NO.. 12/18/2018........ WELLS FARGO SECURITIES, LLC 823,500 | .o 1,000,000
249218  AX 6 |DENVER COLO PUB SCHS CTFS PART. 10/29/2018........ BAIRD, ROBERT W. & CO 1,201,480 | oo 1,225,000 | oooverrererieeeen s 14,337
34926L CC 5 |FORT WAYNE IND MUN BLDG CORP 12/26/2018........ WELLS FARGO SECURITIES, LLC 2,560,500 | ..o 2,500,000 5,751
373541 2H 3 | GEORGIA MUN ELEC AUTH PWR REV......coviiiriiicirriernisriesiseiceisrienes 10/30/2018........ WELLS FARGO SECURITIES, LLC. 2,046,180 | ..o 2,000,000 29,533
531127 AC 2 |LIBERTYNY DEV CORP REV.... 12/10/2018........ WELLS FARGO SECURITIES, LLC 2,401,400 | oo 2,000,000
544445 BB 4 |LOS ANGELES CA DEPT ARPTSR..... 01/18/2018. RAYMOND JAMES... 2,502,500 .2,500,000
64711N  JU 0 |NEW MEXICO FIN AUTH REV REV..oiieiiesiseessissisnisines 10/30/2018........ RAYMOND JAMES... 1,018,190 | oo 1,000,000
759898 CD 9 |RENSSELAER CNTY NY INDL DEV. 02/20/2018........ RAYMOND JAMES... 1,402,800 | ..o 1,400,000
928109 XE 2 |VIRGINIA ST, 02/27/2018........ RAYMOND JAMES... 3,626,344 | ..o 3,525,000 .
961548 AR 5 |WESTVACO CORP.......ccviiiiiiiiiiisinistie s ess st ssssnnsssnsenenes | nevessesssniens 12/117/2018........ RAYMOND JAMES 2,182,000 2,000,000 ...65,621
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: 20,925,160 ..20,325,000 .240,984
Bonds - Industrial and Mi:
251526  BY 4 |DEUTSCHE BANKNY .|D 06/01/2018........ Exchg fr 25152RXA6 1,031,157 | oo 1,000,000
03522A  AD 2 | ANHEUSER-BUSCH CO / INBEV.......cccovvimiiiriiiiieiintieinsinsiesissssssssiesssissens 11/13/2018........ EXCHG FR 035242AP1 1,033,831 | oo 1,000,000
12189L  AM 3 |BURLINGTON NORTHN SANTA FE 04/13/2018........ VARIOUS ...ttt 1,486,545 1,500,000
341099 CM 9 |FLORIDA POWER CORP 1ST MTG.. 05/03/2018. PIERPONT SECURITIES..... 1,028,600 .1,000,000
378272  AH 1 |GLENCORE FUNDING LLC... 01/17/2018........ PIERPONT SECURITIES..... 1,586,400
494550  BE 5 |KINDER MORGAN ENERGY PARTNERS..........ccccovvmimmrnrirerniinienes 02/20/2018........ PIERPONT SECURITIES..... 3,086,832
546676 AU 1 |LOUISVILLE GAS & ELEC CO.............. 12/1712018........ WELLS FARGO SECURITIES, LLC 546,080
57636Q  AB 0 |MASTERCARD INC.....ooiiiririeiiiiiieeiieeiesesessseis ittt ensssssssssssssenssensns | nevesnsesnsien 08/08/2018........ PIERPONT SECURITIES..... 503,185
B4110D  AF 1 [ NETAPP INC....c.oiiiiieiicisii ettt 01/17/2018........ RW PRESSPRICH & CO.....covviiiiriiirisiseei st 1,490,865 .
744448 CH 2 |PUBLIC SERVICE CO COLO 03/01/2018........ RAYMOND JAMES........coovvmriiinieieineensisessnsenns 1,945,000 | coooovvvrriees 2,000,000
78486Q  AD 3 | SVB FINANCIAL GROUP.......ciiiiriiirinirsisssisenisnisseenssnnes 01/18/2018........ PIERPONT SECURITIES..... 1,988,300 | ..o 2,000,000
3899999. Total - Bonds - INAUSEHIAl @NT MISCEIBNEOUS...................cevvereireieiieeteveeeeeeeeeeieeee et eetetesae et eeeteeeieteres eteeessesesesasesesssesesesesaseessssesesesesssesssssesesesassssassesetesesasaseannsesesesassnsanseseanssassnsannneees 15,726,795 | ooovveveveeeeeeeer 15,439,000
8399997. Total - BONS - Part 3.t s 47524721 | oo 46,425,746
8399998. Total - Bonds - Summary Item from Part 5..........cccoviveinrninincisececenns 2,002,500 | .ooooorveririeeeeeee 2,000,000
8399999, TOAl = BOMGS. ... rvueeerretessessssersseesesers e ess s ses s st ee o0t e8 8888810848808 R 8080k e e 0Ese | 4E1eE 8oL R oL oLt E LR E R 49,527,221 | oo 48,425,746
Preferred Stocks - Industrial and Mi:
58551T  AA 5 |[MELLON CAPIV............ | 03/01/2018........ PIERPONT SECURITIES..... 3,000.000 2,718,000 | ..o 1,000.00 25,000
8499999. Total - Preferred Stocks - Industrial and Miscellaneous 2,718,000 XXX 25,000
8999997. Total - Preferred Stocks - Part 3.......coiiiiiiiiieisi s 2,718,000 XXX 25,000
8999999. Total - Preferred Stocks................ 2,718,000 XXX 25,000
9899999. Total - Preferred and Common Stocks........ 2,718,000 XXX 25,000
9999999. Total - Bonds, Preferred and Common Stocks 52,245,221 XXX e 548,120
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
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
Bonds - U.S. Government
36225B GW 2 | GNMA POOL #0781113.....ccmrvviicrriinnniiirane. - 1211712018, | VARIOUS.......oooivvsnnsrnevevvvinsssssssssssssis | 11,613 | oo 11,613 | e 12,037 | v, 11,888 | covvveeeeeerrcens | eeveereeeririn @ () ] oo | eenrreiirennnn 11881 | i [0 (268) | e (268) | e 413 | 11/15/2029.
38377V T8 9 |GNMA REMIC TRUST 2011-68. .. | 12/20/2018. | PRINCIPAL RECEIPT.. 223,673 223,673 32,206 | oo | e, (4,680) (4,680) [ ..o | errrnerennn223,873 | o [ [ v [ 6,714 | 07/20/2039.
83162C TA 1 |SMALL BUS ADMIN GTD DEV PTC ..| 07/02/2018. | PRINCIPAL RECEIPT.. 397,285 397,285 LA18.897 | e | e (21,612) [ oo | e (21,612) | covoverne 397,285 | i | 0 [ 13,238 | 01/01/2030.
912828 HZ 6 [U.S. TREASURY NOTE........oorvceicemrssreerrsonen | 05/15/2018. | MATURITY...ccoooooorvvmmmmrcrsieeennes || 150,000 | ... 150,000 . 149,937 |...... 63 63 SOOI T4 )X011/0 18 DUUROOPRNITN DOV VPO ) 1 BN 2,906 | 05/15/2018.
912828 QY 9 |U.S. TREASURY NOTE | 073112018, [ MATURITY c.oosvsvvssssvssssnssssssssns | i | o) 600,000 | ......... 600,000 | .......625,797 | coovovnnn 603,125 | oo | o (3,125) [CIEL) | Y 600,000 [ .oovvvsovnseis | oo | covvissssinnsn0 | s 13,500 | 07/31/2018.
0599999. Total - Bonds - U.S. GOVEMMENL.........ooocuumiirriririisirrssiciniiins s s ssssssssnnens | 1,382,571 | ....... 1,382,571 | ... 1,453,491 | ........... 1,216,053 | .ocoovvrean, 0 (29,361) 0 (29,361) () 1,382,839 | ..o |1 (268) | ..o (268) | ..o 36,771 XXX
Bonds - U.S. States, Territories and Possessions
442403 FR 7 [HOUSTON TEX INDPT SCHDIST......corerrcrrrrres [ - [01/17/2018. TBAIRD, ROBERT W. & CO..cvocees [ oo T 2,603,775 | ... 2,500,000 (4,268) 2,604,490 | ovvvscverss | correse(T15) | v (7T15) | o 65,963 | 02/15/2034.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS...........cccccvevvviiss covvecviieniissiinns 603,775 500,000 0 (4,268) 0 2,604,490 | .o [ (715) | i (T15) | v 65,963 XXX
Bonds - U.S. Special Revenue and Special Assessment
115030 HY 7 |BROWARD CNTY FLA HSG FIN AUTH SIN. .1 08/01/2018. | VARIOUS........oooisesmmsenvrvvvsvissssssnsnsnssssn | ol 81,200 | oo 80,000 | oo 82240 | o 40,703 |....... (80) (80) .40,623 10/01/2039.
23410B AB 7 |DAKOTACNTY MINN CMNTY DEV AGY. . 1 12/03/2018. | CALLED @ 100.0000000............cceeverecne 20,109 (54) (54) ..20,056 12/01/2038.
254840 AP 6 |DISTRICT COLUMBIA TAX .1 07/02/2018. | MATURITY.....ooovvvvvivnnerivisnssviisssenees | L 4160.000 | .......1.160.000 | ........ 593.363 | oo, 1,133,062 | ....... 26,938 26,938 07/01/2018.
31396P GT 2 |FANNIE MAE - ACES.. . | 12/26/2018. | PRINCIPAL RECEIPT.. T2 O N (5,373) (5,373) 10/25/2032.
3136A7 DJ 8 |FEDERAL NATL MTG ASSN REMIC TR . | 12/26/2018. | PRINCIPAL RECEIPT.. 83,595 276 276 01/25/2042.
3137B7 R7 6 |FHLMC REMIC SERIES 4298. .| 12/15/2018. | PRINCIPAL RECEIPT........cvvvvvmvmvvrccivenn | k138280 | 138280 | oo 140181 | oo 138.866 | ..., (586) (586) 02/15/2054.
3138ER 2K 5 |FNCL PL#AL9777.... - 12126/2018. | PRINCIPAL RECEIPT oo | ] 01,078,086 | .....1,078,085 | .......1,167,364 | vooocrs 1,168,560 | oo | oo (90,475) | cvvccvsviveverns | vrvereres (TR — 01/01/2047.
3138WG RK 2 |FNCL PL#AS6789... . | 12/26/2018. | PRINCIPAL RECEIPT.. 124,141 (7,102) (7,102) 03/01/2046.
3138WJ B3 1 |FNCL PL#AS8157 . | 12/26/2018. | PRINCIPAL RECEIPT.. 458570 | oo | eoen(103,744) | s | (103,744) | ccoevvvvvves 10/01/2046.
31418A L5 5 |FNMA PASS-THRU PL#MA1247 we| .+ | 12/126/2018. | PRINCIPAL RECEIPT.. . 174,897 (7,730) 11/01/2042.
646136 2B 6 |NEW JERSEY ST TRANSPR TR FD AUTH.......... .. | 05/21/2018. | WELLS FARGO SECURITIES, LLC......... 208,512 (8,288) 06/15/2027.
736746 TR 9 | PORTLAND ORE URBAN RENEWAL & R RED....|.. | 06/15/2018. | Sink PMT @ 100.0000000.......oocccoscccees { 448177 | ... 448177 | ... 495,710 | oo 452,421 | oo, (3,944) 06/15/2018.
798153 HA 3 |SAN JOSE CALIF FING AUTH LEASE.................. .| 05/15/2018. | GOLDMAN SACHS.....cccoconvvmcivimiiiene | | 1,503,000 | ... 1,500,000 0 06/01/2037.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS............  cooorviereiiereieneieeesesses s | 8,382,719 | ....... 8,183,518 0 (200,162) 0 XXX
Bonds - Industrial and Miscellaneous
067316 AC 3 |BACARDILTD RESTR ... D[06/28/2018. [PIERPONT SECURITIES oo | | 1,017,000 | ... 1,000,000 097,940 | ..o 099,273 | . 11 111 01/15/2021.
25152R XA 6 |DEUTSCHE BK AGLONDON.........ccoooociiisisiririrs D| 06/01/2018. | Exchg to 251526BYA4............ooovvvvvvvcvccvci | L 1,031,157 | ....... 1,000,000 | .......1,046,330 | . 033,116 | oo | e (1,959) (1,959) 1,031,157 05/30/2024.
035242 AP 1 | ANHEUSER BUSCH INBEV FIN INC. - | 11/13/2018. | EXCHG TO 03522AAD2....ovovvvsvvnseens | 1,033,831 | ....... 1,000,000 | ....... 1,038,840 | .......... 1,037,551 | coocereere | o (3,720 [T 2L0)) P B 1,033,831 02/01/2026.
30161M AH 6 |EXELON GENERATION COLLC - | 05/16/2018. | PIERPONT SECURITIES. ST DO 2,027,920 | ...... 2,000,000 | ... 2,072,800 | ....vrre 2,043,907 | oo | o (6,373) (6,373) 2,037,534 10/01/2020.
491674 BG 1 |KENTUCKY UTILS CO.ovovevrcvrcevnscrriens .| 12/11/2018. | BAIRD, ROBERT W. & CO.....ccc.cooovrve T 1671,390 | ... 1,500,000 | ... 1483,890 319 319 1.486,011 11/01/2040.,
590218 AF 0 |MLMTG INV TR 2006-F1 [ 1212612018 | VARIOUS....coosvvssvsesssssssssssessssesssne | |, Il 8,267 | ovvornne 8,236 38 952 8,267 . 04/25/2036.
3899999. Total - Bonds - Industrial and MISCENIANGOUS.......coccvvvsivrrsiivrsssirmssisnss coisessisnssissesss s || 6,789,565 | ....... 6,508,267 | ...... 6,648,036 | ...........6,606,853 | ...........914 | ..o (11,584) | voovvce 0 | ()] P— 0 6,596,184 |00 | oo 193,381 | ....... 193,381 |....236,522 | XXX
8399997. Total - BONAS = PAMt 4..........oooiiiiiiiiiis s o | 19,158,630 | .... 18,574,355 | ... 18,971,568 | ........19,016,202 | ........914 | ... (245,375) 0 (244,461) 0].. 8,967,890 |.............0 | ... 189,540 | ....... 189,540 | ..... 501,661 XXX
8399998. Total - Bonds - SUMMary Iem from Part 5........ccvovvesvesssisrssinssisnss coisessssssssssssssssssssssssssssssssssssssssssssssssssssssssssness | 2,004,000 | ....... 2,000,000 | ..... 2,002,500 | .ooovsecicnnessiinnens | | i (1,664) (1,664) | covvvsercnnin | o 2,000,836 | .ooovoovcnnisirs | e 3,164 | 103,164 | oo 46,111 | XXX
8399999, Ot = BONGS.. vt e | 21,162,630 | .....20,574,355 | .....20,974,068 | ........19,016,202 | ... 914 | o, (247,039) 0 (246,125) 0 20,968,726 0...192,704 | ......192,704 | ... 547,772 | XXX
8999998. Total - Preferred Stocks - Summary Item from Part 5...........cccc.oviriiiiis o | 8,132 XXX oot | eeeeeeeeceeeeeeeeeseeeseees | eeeeeeeeeeeeseeeeee | eeereeeeeeesresseens 0 8132 | 8132 [ XXX
8999999. Total - Preferred SEOCKS.............iirriviiiiriiiiri s e | 8,132 XXX 0 0 0 0 0 0...8132 | 008132 | oo 0 XXX
9899999. Total - Preferred and COMMON SLOCKS..............ovvrvvvriieriiiiinnciviinciiiins eevvsiissssssns s | 8,132 XXX 0 0 0 0 0 08132 | 008,132 | i 0 XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS.............cmiiviiiiniiiiiinieis i | 21,170,762 XXX | 20,974,068 19,016,202 | oo 914 | (247,039) 0 (246,125) 0 20,968,726 0. 200,836 | .......200,836 | ..... 547,772 XXX
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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 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 15 16
F Interest
0 Total Foreign and Paid for
r Par Value Unrealized Current Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization) inB.JA.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 (12+13-14) | BJ/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - U.S. Special Revenue and Special A t
798153 HA 3 |SAN JOSE CALIF FING AUTH LEASE.... I . | 04/13/2018 | RAYMOND JAMES.........ccooomiiiiririniinns 05/15/2018 | GOLDMAN SACHS......cccovivvirrnrnnrinninnes | corinnens 2,000,000 | ......... 2,002,500 | ........ 2,004,000 2,000,836 | ..ooorrieriniinns | s (1,664) | ..o [ (1,664) | ovvovrvninn o [ 003,164 | e, 3,164 |..... 46,111 | ... 37,778
3199999. Total - Bonds - U.S. Special ReVENUE aNd SPECIAl ASSESSMENTS ... ivruiriurestrsieresierssers sttt es e8| ebseenas 2,000,000 | ......... 2,002,500 | ......... 2,004,000 .2,000,836 .(1,664) | . en(1,664) | o0 |0 3,164 | 3,164 |..... 46,111 |..... 37,778
8399998. Total - Bonds ,002,500 2,004,000 .2,000,836 .(1,664) | . (1,664)] o0 ] 0 ] 3,164 ] L3164 L 46,111 |..... 37,778
Preferred Stocks - Industrial and Miscellaneous
172967 ER 8 |CITIGROUP INC .| 03/20/2018 | CL ACT SETTLMNT... 03/20/2018 [ VARIOUS..........ovvemrrrcrierineinneensernerinens | vneeennnnnnd0.010 | i | v 1,625 |,
313586 82 8 | FEDERAL NATL MTG ASS .1 07/31/2018 | CL ACT SETTLMNT... 07/31/2018 [ VARIOUS.........covvennrvcrrnrnrienniinnineninene | onrrnnnensnd0.030 [ oo | vvviniennnnn6,607 | i
8499999. Total - Preferred Stocks - Industrial and Miscellaneous... 0 0 0
8999998. Total - Preferred Stocks 0 0 0
9899999. Total - Preferred and ComMON SIOCKS. ... v sresenesnnenes 0 0 0
9999999. Total - Bonds, Preferred and COMIMON STOCKS. ..........ccciiiiiiiiiis cteticie ettt ettt s et ettt et et s s e et s s be b b s s et s st et e b s es b et s ses et b s sebe s s et et e b s ae b s s seaet s s aetes s setesessssebensnsetessnsntetanans | evessnen 2,002,500 | ......... 2,012,132 | ......... 2,000,836 | ..ccooeueenn [0 [ I (1,664)
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Sch.D -Pt. 6 -Sn. 1
NONE

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25
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Depository

SCHEDULE E - PART 1 - CASH

Code

Rate of
Interest

Amount of Interest
Received During Year

5

Amount of Interest
Accrued December 31
of Current Year

Balance

Open Depositories

Bank of America

100 Federal Street, Boston, MA 02110.

coreeenn(4,950,387) | XXX

The Bank of New York Mellon. One Wall Street, New York, NY 10286. 1,114 108,008 | XXX
Deutsche Bank 60 Wall Street, New York, NY 10005...........ccccouevuummuimnerienniineniisenieseneins | cereiens 242,712 | XXX
JPMorgan Chase 100 E.Broad St, Columbus, OH 43215 . 67,392 | XXX
MM: BlackRock 11 One Financial Center, Boston, MA 02111 B . 2.15 6 351 | XXX
MM: Fed Govn't Oblig 5800 Corporate Drive, Pittsburgh, PA 15237-7000............cccovrrerrrreirrrrenens 96 5,712 | XXX
MM: Fidelity Govn't 2642 500 Salem Street, Smithfield, Rl 02917 270,100 21,925,949 | XXX
The Northern Trust Company 50 South LaSalle Street, Chicago, IL B0675...........cccowrrermeeinrsrerrseerenes | erereene (133,866) | XXX
0199999. Total - Open Depositorie: XXX | XXX 271,316 17,265,871 | XXX
0399999. Total Cash on Deposit XXX | XXX 271,316 17,265,871 | XXX
0599999. Total Cash XXX | XXX 271,316 17,265,871 | XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 966,948 | 4. April 5,404,794
2. February 18,062,790 |5. May. 870,464
3. March 3,155,387 | 6. June 1,036,313

7. July.

11,769,071 | 10. October.

13,044,623

8. August
9. September.

11,110,262 | 11. November.
9,624,720 | 12. December.

21,544,740
17,265,871

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

XA

NONE
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona .
4. Arkansas... PROPERTY & CASUALTY 161,431 161,842
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida . .
B PR €Yo o - OO GA|.. PROPERTY & CASUALTY. 35,107 34,653
12.  Hawaii HI
13.  Idaho. D]..
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22.  Massachusetts PROPERTY & CASUALTY. 109,969 111,199
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska .
29.  Nevada PROPERTY & CASUALTY. 250,761 247,520
30.  New Hampshire. PROPERTY & CASUALTY. 501,522 495,040
31, New Jersey.... .
32. PROPERTY & CASUALTY. 427,285 425,948
33.
34. PROPERTY & CASUALTY. 329,908 333,597
35.  North Dakota. .
36.  Ohio... PROPERTY & CASUALTY. 3,748,529 3,697,275
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | .
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59.  Total XXX XXX 3,748,529 3,697,275 1,815,983 1,809,799
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0
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Assets Schedule P-Part 2H-Section 2-Other Liability-Claims-Made 58
Cash Flow 5 Schedule P-Part 21-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 59
Exhibit of Capital Gains (Losses) 12 | Schedule P-Part 2J-Auto Physical Damage 59
Exhibit of Net Investment Income 12 | Schedule P-Part 2K-Fidelity, Surety 59
Exhibit of Nonadmitted Assets 13 | Schedule P-Part 2L-Other (Including Credit, Accident and Health) 59
Exhibit of Premiums and Losses (State Page) 19 | Schedule P-Part 2M-International 59
Five-Year Historical Data 17 | Schedule P-Part 2N-Reinsurance — Nonproportional Assumed Property 60
General Interrogatories 15 | Schedule P-Part 20-Reinsurance — Nonproportional Assumed Liability 60
Jurat Page 1 | Schedule P-Part 2P-Reinsurance — Nonproportional Assumed Financial Lines 60
Liabilities, Surplus and Other Funds 3 | Schedule P-Part 2R-Section 1-Products Liability-Occurrence 61
Notes To Financial Statements 14 | Schedule P-Part 2R-Section 2-Products Liability-Claims-Made 61
Overflow Page For Write-ins 100 | Schedule P-Part 2S-Financial Guaranty/Mortgage Guaranty 61
Schedule A-Part 1 E01 | Schedule P-Part 2T-Warranty 61
Schedule A-Part 2 E02 | Schedule P-Part 3A-Homeowners/Farmowners 62
Schedule A-Part 3 E03 | Schedule P-Part 3B—Private Passenger Auto Liability/Medical 62
Schedule A-Verification Between Years 8102 | Schedule P-Part 3C-Commercial Auto/Truck Liability/Medical 62
Schedule B-Part 1 E04 | Schedule P-Part 3D-Workers' Compensation (Excluding Excess Workers Compensation) 62
Schedule B-Part 2 E05 | Schedule P-Part 3E-Commercial Multiple Peril 62
Schedule B-Part 3 E06 | Schedule P-Part 3F-Section 1 -Medical Professional Liability—-Occurrence 63
Schedule B-Verification Between Years SI02 | Schedule P-Part 3F-Section 2-Medical Professional Liability—Claims-Made 63
Schedule BA-Part 1 EQ7 | Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 63
Schedule BA-Part 2 E08 | Schedule P-Part 3H-Section 1-Other Liability—-Occurrence 63
Schedule BA-Part 3 E09 | Schedule P-Part 3H-Section 2-Other Liability-Claims-Made 63
Schedule BA-Verification Between Years SI03 | Schedule P-Part 31-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 64
Schedule D-Part 1 E10 | Schedule P-Part 3J-Auto Physical Damage 64
Schedule D-Part 1A-Section 1 SI05 | Schedule P-Part 3K-Fidelity/Surety 64
Schedule D-Part 1A-Section 2 SI08 | Schedule P-Part 3L-Other (Including Credit, Accident and Health) 64
Schedule D-Part 2-Section 1 E11 | Schedule P-Part 3M-International 64
Schedule D-Part 2-Section 2 E12 | Schedule P-Part 3N-Reinsurance — Nonproportional Assumed Property 65
Schedule D-Part 3 E13 | Schedule P-Part 30-Reinsurance — Nonproportional Assumed Liability 65
Schedule D-Part 4 E14 | Schedule P-Part 3P-Reinsurance — Nonproportional Assumed Financial Lines 65
Schedule D-Part 5 E15 | Schedule P-Part 3R-Section 1-Products Liability-Occurrence 66
Schedule D-Part 6-Section 1 E16 | Schedule P-Part 3R-Section 2—-Products Liability—Claims-Made 66
Schedule D-Part 6-Section 2 E16 | Schedule P-Part 3S-Financial Guaranty/Mortgage Guaranty 66
Schedule D-Summary By Country Sl04 | Schedule P-Part 3T-Warranty 66
Schedule D-Verification Between Years SI03 | Schedule P-Part 4A-Homeowners/Farmowners 67
Schedule DA-Part 1 E17 | Schedule P-Part 4B-Private Passenger Auto Liability/Medical 67
Schedule DA-Verification Between Years SI10 | Schedule P-Part 4C-Commercial Auto/Truck Liability/Medical 67
Schedule DB-Part A-Section 1 E18 | Schedule P-Part 4D-Workers' Compensation (Excluding Excess Workers Compensation) 67
Schedule DB-Part A-Section 2 E19 | Schedule P-Part 4E-Commercial Multiple Peril 67
Schedule DB—Part A-Verification Between Years SI11 | Schedule P-Part 4F-Section 1-Medical Professional Liability—-Occurrence 68
Schedule DB—Part B-Section 1 E20 | Schedule P-Part 4F-Section 2-Medical Professional Liability—Claims-Made 68
Schedule DB-Part B-Section 2 E21 | Schedule P-Part 4G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 68
Schedule DB—Part B-Verification Between Years SI11 | Schedule P-Part 4H-Section 1-Other Liability—Occurrence 68
Schedule DB-Part C-Section 1 SI12 | Schedule P-Part 4H-Section 2-Other Liability-Claims-Made 68
Schedule DB-Part C-Section 2 SI13 | Schedule P-Part 4I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 69
Schedule DB—Part D-Section 1 E22 | Schedule P-Part 4J-Auto Physical Damage 69
Schedule DB-Part D-Section 2 E23 | Schedule P-Part 4K-Fidelity/Surety 69
Schedule DB-Verification Sl14 | Schedule P-Part 4L-Other (Including Credit, Accident and Health) 69
Schedule DL—Part 1 E24 | Schedule P-Part 4M-International 69
Schedule DL—Part 2 E25 | Schedule P-Part 4N-Reinsurance — Nonproportional Assumed Property 70
Schedule E-Part 1-Cash E26 | Schedule P-Part 40-Reinsurance — Nonproportional Assumed Liability 70
Schedule E-Part 2-Cash Equivalents E27 | Schedule P-Part 4P-Reinsurance — Nonproportional Assumed Financial Lines 70
Schedule E-Verification Between Years SI15 | Schedule P-Part 4R-Section 1-Products Liability-Occurrence Il
Schedule E-Part 3-Special Deposits E28 | Schedule P-Part 4R-Section 2—Products Liability—Claims-Made 71
Schedule F-Part 1 20 | Schedule P-Part 4S-Financial Guaranty/Mortgage Guaranty 71
Schedule F-Part 2 21 | Schedule P-Part 4T-Warranty 71
Schedule F-Part 3 22 | Schedule P-Part 5A-Homeowners/Farmowners 72
Schedule F-Part 4 27 | Schedule P-Part 5B-Private Passenger Auto Liability/Medical 73
Schedule F-Part 5 28 | Schedule P-Part 5C-Commercial Auto/Truck Liability/Medical 74
Schedule F-Part 6 29 | Schedule P-Part 5D-Workers’ Compensation (Excluding Excess Workers Compensation) 75
Schedule H-Accident and Health Exhibit-Part 1 30 | Schedule P-Part 5E-Commercial Multiple Peril 76
Schedule H-Part 2, Part 3 and Part 4 31 | Schedule P-Part 5F-Medical Professional Liability—Claims-Made 78
Schedule H-Part 5-Health Claims 32 | Schedule P-Part 5F-Medical Professional Liability—Occurrence 77
Schedule P-Part 1-Summary 33 | Schedule P-Part 5H-Other Liability-Claims-Made 80
Schedule P-Part 1A-Homeowners/Farmowners 35 | Schedule P-Part 5H-Other Liability-Occurrence 79
Schedule P-Part 1B-Private Passenger Auto Liability/Medical 36 | Schedule P-Part 5R-Products Liability-Claims-Made 82
Schedule P-Part 1C-Commercial Auto/Truck Liability/Medical 37 | Schedule P-Part 5R-Products Liability-Occurrence 81
Schedule P-Part 1D-Workers’ Compensation (Excluding Excess Workers Compensation) 38 | Schedule P-Part 5T-Warranty 83
Schedule P-Part 1E-Commercial Multiple Peril 39 | Schedule P-Part 6C—Commercial Auto/Truck Liability/Medical 84
Schedule P-Part 1F-Section 1-Medical Professional Liability—-Occurrence 40 | Schedule P-Part 6D-Workers’ Compensation (Excluding Excess Workers Compensation) 84
Schedule P-Part 1F-Section 2-Medical Professional Liability—Claims-Made 41 | Schedule P-Part 6E-Commercial Multiple Peril 85
Schedule P-Part 1G-Special Liability (Ocean, Marine, Aircraft (All Perils), Boiler & Machinery) 42 | Schedule P-Part 6H-Other Liability—Claims-Made 86
Schedule P-Part 1H-Section 1-Other Liability-Occurrence 43 | Schedule P-Part 6H-Other Liability-Occurrence 85
Schedule P-Part 1H-Section 2-Other Liability-Claims-Made 44 | Schedule P-Part 6M-International 86
Schedule P-Part 11-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 45 | Schedule P-Part 6N-Reinsurance — Nonproportional Assumed Property 87
Schedule P-Part 1J-Auto Physical Damage 46 | Schedule P-Part 60-Reinsurance — Nonproportional Assumed Liability 87
Schedule P-Part 1K-Fidelity/Surety 47 | Schedule P-Part 6R-Products Liability—Claims-Made 88
Schedule P-Part 1L-Other (Including Credit, Accident and Health) 48 | Schedule P-Part 6R-Products Liability-Occurrence 88
Schedule P-Part 1M-International 49 | Schedule P-Part 7A-Primary Loss Sensitive Contracts 89
Schedule P-Part 1N-Reinsurance — Nonproportional Assumed Property 50 | Schedule P-Part 7B-Reinsurance Loss Sensitive Contracts 91
Schedule P-Part 10-Reinsurance — Nonproportional Assumed Liability 51 | Schedule P Interrogatories 93
Schedule P-Part 1P-Reinsurance — Nonproportional Assumed Financial Lines 52 | Schedule T-Exhibit of Premiums Written 94
Schedule P-Part 1R-Section 1-Products Liability-Occurrence 53 | Schedule T-Part 2-Interstate Compact 95
Schedule P-Part 1R-Section 2-Products Liability-Claims-Made 54 | Schedule Y-Information Concerning Activities of Insurer Members of a Holding Company Group 96
Schedule P-Part 1S-Financial Guaranty/Mortgage Guaranty 55 | Schedule Y-Detail of Insurance Holding Company System 97
Schedule P-Part 1T-Warranty 56 | Schedule Y-Part 2-Summary of Insurer's Transactions With Any Affiliates 98
Schedule P-Part 2, Part 3 and Part 4 - Summary 34 | Statement of Income 4
Schedule P-Part 2A-Homeowners/Farmowners 57 | Summary Investment Schedule Slo1
Schedule P-Part 2B—Private Passenger Auto Liability/Medical 57 | Supplemental Exhibits and Schedules Interrogatories 99
Schedule P-Part 2C-Commercial Auto/Truck Liability/Medical 57 | Underwriting and Investment Exhibit Part 1 6
Schedule P-Part 2D-Workers’ Compensation (Excluding Excess Workers Compensation) 57 | Underwriting and Investment Exhibit Part 1A 7
Schedule P-Part 2E-Commercial Multiple Peril 57 | Underwriting and Investment Exhibit Part 1B 8
Schedule P-Part 2F-Section 1-Medical Professional Liability-Occurrence 58 | Underwriting and Investment Exhibit Part 2 9
Schedule P-Part 2F-Section 2-Medical Professional Liability-Claims-Made 58 | Underwriting and Investment Exhibit Part 2A 10
Schedule P-Part 2G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 58 | Underwriting and Investment Exhibit Part 3 1"
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