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Annual Statement for the year 2018 of the  C@NItU ry Su rety Com pany

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@ASUNY SECUMHES. .....ouvvuveeieeeiaiierieeisesiseesssisee sttt sssssssssessesans | sesssesssssnn 293,583 | ..coovven. 0.3 | o 293,583 | ..o | e 293,583 | oo 0.3
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...............ccccoveevees | covvrircinennes 432,627 | ............. 05 | oo 432,627 [ .ooeeeeeeeeeereeeees | e 432,627 | oo 0.5
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations
1.43 Revenue and assessment obligations .
1.44 Industrial development and similar obligations...............ccoevveveieiieiceniiens e | e 0.0 [ | e | e (01 IO 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccocveverereeneeiesesiesiesieies | ceveeresisssssesesssssesiens | ceveesensenns 0.0 [ oo e | e (0 [ A 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevverveueneivees | cevereresieesseniens | cevvevieinns 0.0 [ eroieieereeieieieies | e | e (01 IO 0.0
1513 AlLOtNE ..ottt stess s sssensns | svsessssesssessnsssssnnsans | sssessesenes 0.0 [ [ e | e 0 [ oo 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........ccccooee | ovverrirninnne 204,831 | oo 0.2 | oo 204,831 | oo | e 204,831 | ....coouc. 0.2
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiN€ 1.5271.........cuvieirieeieieesseieieis | oo | cveesssnnens 0.0 [ oo | e | e (01 IO 0.0
1,523 All ONEI ..ottt sssssssensans | sressesssnssnssas 26,685 | ............. 0.0 | v 26,685 | ..ocvoeirireieinniieiinns | e 26,685 | ............. 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). ...vvovvveereirciiiiii ittt snes | srssineens 3,472,952 | .ccounen. 40 | e 3,472,952 | oo | s 3,472,952 | ...covunn 4.0
2.2 Unaffiliated non-U.S. securities (including Canada ..1,494,651 1,494,651 1,494,651
2.3 Affiliated SECUMLIES. ......cverreeereecriecieieieeeieessseessessisenesssnissesenesssssnenes | envnsnennensessssnnenneninns | erveenennnens0000 | [ | s 0
3. Equity interests:
3.1 Investments in MUtUal fUNdS.........ccocvirerniniennneeenenesesnneeens e | enennnnnen0000 | [ | e (V1 IO 0.0
3.2 Preferred stocks:
321 AR, .. oo | sensnnsnnsinennesnnens | nenneennsd0000 | [ | (I 0.0
3.22 UNAffiliated.......cereeeeeeeeieicireireieeireeiiecseieeeenseisessssssesesssssssssssessessees | snesseessnssesesssnssnsnnnss | nennessenssd0:0) | rriiriinsinrinsinnnsiinins | eeereeseneseeesennneeens | reeessesensessessesseean 0 [ oo 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated 0 | e [ | s [V IO 0.0
3.32 UNAffili@ted........ccoeeeceeiiiicinesescsesee s | seerienens 1,530,840 | ..ccoveennee 17 | 1,530,840 [ ..o [ e 1,530,840 | ..cooveennee 1.7
3.4 Other equity securities:
341 AFfilIATE. .. oo | e D8,219,185 | i 66.5 | i 58,279,185 | ...ovvvvvevrrnerneineis | v 58,279,185 | ........... 66.5
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 AFFIEE. ... veoveoeee ettt | sttt | e 0.0 [ oo [ et | e [V [ 0.0
3.52 UNAffiliAteA.......veereeeirierieieiiesirris sttt sssenes | sessssssssesssnssssessanss | sessesseneas 0.0 [ oo e | s 0 [ oo 0.0

© o N o

. Total invested assets

Mortgage loans:

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

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

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

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

53

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

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

.......................................... 0.0 | e [ | 0 | 0.0
.......................................... 0.0 | i [ | 0 | 0.0
.............................. 0..0.0

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

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

................... 230,000 | ............0.3

O e [ X% s [, )99, S PR XXX...

.......... 11,930,359 | ..ot 136 | 111,930,359 | | 011,930,359 | ... 13.6
............ 3,032,845 | ....c....c..3.5 | 003,032,845 | [ 3,032,845 | ... 3.5
.......... 87,602,969 | ........100.0 | ..........87,602,969 | ........ccceeeen.....0 | ............87,602,969 | .........100.0
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Annual Statement for the year 2018 of the  C@NItU ry Su rety Com pany

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........c.iuiurreeeeieiesiciee sttt es s st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).........ceu e

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

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3. bbb
3.2 Totals, Part 3, COIUMN ...ttt ettt st a ettt et et s s ettt s s e nnaee
4. Total gain (loss) on disposals, Part 3, COIUMN 18...........wurerereeee e g e ettt st st s sttt st st

5. Deduct amounts received on disposals, Part 3, Column 15....................., NNE ............................................................................

6. Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 5. ...ttt bbb bbbt bbbttt s st bbb s e seane
6.2 Totals, Part 3, COIUMN 1.ttt

7. Deduct current year's other-than-temporary impairment recognized:
7.4 Totals, Part 1, COIUMN 12.........coiiiiieiisei et
7.2 Totals, Part 3, COIUMN 10........cociiiiieiececeiciee ettt ettt ettt et et b s aese st et ss st et et et et sansn s e snans

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ..ottt s sttt b ettt et ee st et et et eseanes s st st st tatetessenaeas
8.2 Totals, Part 3, COIUMN 9.ttt

9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-546-7-8)........cccouiuriiiiieiieiei ettt
10.  Deduct total NONAAMILEA BMOUNES...........vereeeierieiiireereiseeseesecseese s8Rt

11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c.ou ittt ettt s

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI........vurerererriririrreieeieeieesesseessssesse s essssssssessessessessessessesseens
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7). ssessessesseens

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

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12.......oveeeeeeeecececeeeee ettt ettt sttt sttt ettt sttt ae s ss st et ee st et et et et nanen s e nans
3.2 Totals, Part 3, COIUMN 11 ...ttt

4. ACCIUAL OF GISCOUNL. ...ttt bbbt bbb se bbb st b e b s s s b et s s e st e b b s e s b e bbb e s e b et b s b an s et e s e b s s s s et et st e s b e bbb e e bbb s s e st es s nanaeaas
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 9..........ccoeviriiiiiiieeeccce e

5.2 Totals, Part 3, Column 8...........ccevvvvverieeeeeeee e NN .....................................

Total gain (10ss) 0n diSPOSalS, Part 3, COIUMN 18.........cocuiiieiieer ettt
Deduct amounts received on disposals, Part 3, COIUMN 15...........cieiiriieiceiesse ettt ettt sttt sttt

Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES............cririiiriiiri b

© o N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 3. bbb
9.2 Totals, Part 3, COIUMN 13.......eceeeeecee ettt bbbt b et ae et et a ettt sn ettt s s e seaee

10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 11 . ..ottt et bbb bbb bbb s et bbb se bbb s sn et bebanas
10.2 Totals, Part 3, COIUMN 10......c.ciiiiiiie et

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccuvvrriurerrimenieenciecssirecsee e
12, TOtal VAIUBHON GIOWENCE...........ovieiicice et
13, SUDLOLAl (LINE 11 PIUS LINE 12)...... ettt 8 282828 b £ E s £ o2 s bR bbb bbb bbb bbbt s st b st
14. Deduct total NONAAMILEA BMOUNLS...........cuirieiiiiiiee e

15. Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14).......c.iuiiiiiiiiieetses ettt
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Annual Statement for the year 2018 of the  C@NItU ry Su rety Com pany

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAN.........ciiiuriiuieiiei ettt s bbb bbbt b bt 6,463,437

2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........ccouiuriiririririerieree e
2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........ouiiuriiriiririiriseee s 980,130 980,130

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.......covieeeeeeeeeeeecie ettt ettt s bttt s et et ssnse bbbt s et bt s e snaee
3.2 Totals, Part 3, COIUMN 12........iiii et 0

4. ACCIUAL OF GISCOUNL. ..ottt ettt ettt bt s bbb asse b s e b s s s b e bbb e se b et b s e e s b et s s et e b et et s s as s e b et et s ss s e b et b ss et et e bbb s e s b et b s e sebetebasanaeaa

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13 ..ottt ettt bbb bbb s s sttt s sttt s s setee 374,744
5.2 T0tals, Part 3, COIUMN O.......cuuiiiiiiiirriireseises et 374,744
6. Total gain (I0sS) 0N disP0Sals, Part 3, COIUMN 19..........c.iiiiieieieieei bbb
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccccuiueiiieicieieieie ettt ettt s b s bbbt bbbt s s aes
8. Deduct amortization Of premium AN AEPIECIALION. ..........c.euiuriiieieieiete ettt s bbb bbb bbb bbbttt s bbb
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ......cvieieiiiecieeeceeetet ettt ettt sttt bbbt a st et et et st et et et esesn s ansssasbabatetsananes (82,951)
9.2 Totals, Part 3, COIUMN 14.........ooiiiiiiieeeee ettt ettt (82,951)

10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15.......cocuiieiiciiece sttt bbbttt bbb es

10.2 Totals, Part 3, COUMN 1. ..ot 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).. 7,735,360
12.  Deduct total nonadmitted amounts............c.cveereereereenieninininiinns 4,702,515
13.  Statement value at end of current period (LiNe 11 MINUS LINE 12)........oviiiiirieireieieeieeseee sttt sttt 3,032,845

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN.........cc.iviiiuieiiet ettt bbbt s s bbbt b bbb bbb b st 82,496,286
2. Cost of bonds and stocks acquired, Part 3, COIUMN 7.ttt bbb bbb bbb s bbb bbbttt s 23,656,062
3. ACCIUAL OF GISCOUNL. ... .eevseesits ittt b8 8 8RR 27,657
4. Unrealized valuation increase (decrease):

4.1 PArt 1, COIUMN 12.c.oiiriiiiiieeeises bbb (3,247)

4.2 Part 2, SECHON 1, COIUMN 15, ..ottt ettt b sttt st et et et ae s s s st st atsteteteseananes

4.3 Part2, SECON 2, COIUMN 13.......cvirieeceeeeeee ettt ettt a et ae st e s s ssae s s s s nsetetasssnsnses (261,791)

44 Partd, COIUMN ...ttt 1,945 (263,093)
5. Total gain (Ioss) 0N disposals, Part 4, COIUMN 19..........c.erriieieieieieieeie s8££ 8888t ren (2,758,961)
6. Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7............coiiiniiiie sttt bbb 29,297,629
7. Deduct amortization Of PrEMIUM...........ciieiiieicieicieie sttt et a et s bbb bbb s b8 b a8 b s s bbb s b s b s s bbbt bbbt 135,916
8. Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COUMN 5.ttt s bt bee bbb es st b b s s st ettt n st et s s enae st ennnee

8.2 Part2, Section 1, COlUMN 19.. ...

8.3 Part 2, SECHON 2, COIUMN 16.........ovieeeeieieieeeceee ettt ettt bttt s et s s s st s s s e st b s s snsnaee

8.4 Partd, COMUMN 15......cuiiiiieiee e 0
9. Deduct current year's other-than-temporary impairment recognized:

9.1 Part 1, COIUMN M4

9.2 Part2, SECHON 1, COIUMN 17.......viieececee ettt ettt sttt en ettt s s et et s s snsnaee

9.3 Part 2, SECtion 2, COIUMN 4.ttt 1,314,641

9.4 Partd, COUMN 13, ettt es bbbt 1,314,641
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5R, LIN€ BR(2)........cccevrieuricriieiicseeeeeeee e
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7T48-9+10).......cceuiriiiriririiee bbb 72,409,765
12. Deduct total NONAAMILEA BMOUNLS...........coirieiiiiiii e
13.  Statement value at end of current period (LiNe 11 MINUS LINE 12)........ccviiiiiiiiiiie bbbt 72,409,765
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Annual Statement for the year 2018 of the  C@NItU ry Su rety Com pany

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.........coveevverinees | covrnevvrerirecrineninns 368,325 | ..oeveeeririninnne 366,743 | ..o 367,138 | oo 370,590
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS. ..o | v 368,325 | .o 366,743 | o 367,138 | oo 370,590
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS. ..o | e 432,627 | oo 435,520 | .o 439,724 | oo 400,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TORAIS... e reureeererreisiierrssisrinnisns | soeeisnessssessnssnsssssessnssnnness | eesnesensensssssessenssnsssesensenssnsne | esssesssnsensssssenssnssnssensanesnsnes | sessssssssensansssesentsne st snesnens
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals........... .6,804,500 7,048,422 .6,976,929
Industrial and Miscellaneous, 8. United States .3,499,637 3,452,859 3,491,472
SVO Identified Funds, Bank Loans 9. CANAUA. ... | et | et | crie ettt
and Hybrid Securities (Unaffiliated) 10. Other Countries .1,494,651 1,473,827 .1,992,519
11. Totals......ccoocoe. 4,994,288 4,926,686 5,483,991
Parent, Subsidiaries and Affiliates 12, TOAIS....cviviccreiieeiiiiesicceeis | et saensness | eressssessssssesessssesessssessnsssesens | sessssessssesessnsesessssesesnsesasnns
13. Total BONGS......cmrerseeemsrnnns | onveeecninsieennns 12,599,740 | oo, 12,777,371 | oo, 13,267,782
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. United States........covuvvevnernes | wovmeveeieeieeeecenees 291,347 | o 291,349 | oo 291,349
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other CoUNtHES. . .ovverrerrerris | corerresseseessesneans 1,239,493 | .o 1,239,493 | .o 1,454,558
23, TOtalS....oocverrirererieesresererennes | v 1,530,840 | ..ovvnvrrririins 1,530,842 | ..o, 1,745,907
Parent, Subsidiaries and Affiliates 24, Totals.....ccevieiriieiceeiiien | e 58,279,185 | oo 58,279,185 | oo 55,782,791
25. Total Common Stocks......... | ccoovcrinirien. 59,810,025 | ...coovvreriencninns 59,810,027 | ..oocvvvrrinienns 57,528,698
26. Total StoCKS..oumurrmmrsmsrssnens | coveiviiinrinniens 59,810,025 | ..ovvvreriecnenns 59,810,027 | ..oovveirririncenns 57,528,698
27. Total Bonds and Stocks...... | ....ccccccouvvennen. 72,409,765 | ..ovvvorvricrenne 72,587,398 | ...ovvverriinne 70,796,480
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Annual Statement for the year 2018 ofthe C@NtU ry Su rety Com pany

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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

......................... 29
......................... 0.0
......................... 0.0

......................... 6.0
......................... 0.0
......................... 0.0

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

4.7

Totals

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

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total 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)
NAIC 1... .31,884 345,665 ...209,772 L XXX.. 1,270,487 |.. 8,772,324 | .. 36.3 | e 771,970 498,518
.......... XXX v 2,166,867 5,878,345 crrnrennneni2y 166,867 | oo
.......... ) 0.9 GOSN TR | cerneennnnnen 1,336,235
.......... XXX vt | vreneneereinenennnn0
)00 SO 0 [ 00 s e 000 s [
956,918 |... XXX.. .956,933 | .. . ...959,517 .154,505 802,428
1,302,583 XXX 4,994,287 |..ooooviviieeenn39.6 | 16,946,421 3,693,342 1,300,946
7.
8.
9. SVO Identified Funds
9.1 NAIC1...
10. Bank Loans
101 NAIC Tttt et seens | stesssnesessessasssessessantns | stesssessessasssnssnssnssensne | sesessmssassansnssessessanssns | sessssessessnsssnssessansnssns | susessessasssessnssesssnsnssns | sesessees XXX
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC4
10.5 NAICS...
10.6 NAIC6

10.7

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

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
110 NAIC Tocncnenenenesenesenssesenessesssessesesenss | (@) 182,556 [ v 5,990,307 |..cccoverrernn 1,015,060 | oo 345,665 | ooovvrirerren 209,772 | o0 [ 7,743,360 | cooovverncrnenen 815 | i XXX e XXX s 7,244,842
............... 2,003,887 rerreenennn 2,766,867 rerneennnnnn 2,766,867
.0
0

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

1,302,583

Total Bonds Prior Year

............... 9,362,686

.764,882 |..

................. 209,772

............... 9,975,016

.5,878,345 |..

................................................ 959,473 | oo - R s
12.7 TotalS....veveeeirirennes 110,962,249 |..... 10,127,568 | .. .1,306,391 ...209,772 ..24,170,375 16,008,968 | ..
12.8 Line 12.7 as a % of Col. 9. ..454 .41.9 [ X I 0.9
13. Total Publicly Traded Bonds
............... 5,990,307 |...............1,015,060 cevneneennne 1,244,842
............... 2,003,887 | .................762,980 rereeenennnnn 2,166,867

...0
0
................. 154,490
13,7 TOAIS. ..ottt sssesssenns | cveseesssenaenes 158,196 | ..ooovveveene 9,126,774 |....c.cvvue. 1,778,040 | ... 235,784
13.8 Line 13.7 as a % of Col. 7..... ....80.8 LA57 24 0. .0. X
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11.........occvvvvevee | covveeeeececeieeen 1.3 | i T24 | e L 19 | el 0.0 | .o (O [ 89.7
14, Total Privately Placed Bonds
............................ .1,066,800
14.8 Line 14.7 as a % of Col. 7..... .0. . .82.0
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11..........cccccveveer | cevvrvrveiiiiiniennnn0.2 | ool 0.0 |00 | i, 8.5
(@) Includes $.....1,300,946 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes$.......... 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.

Includes §.......... 0 current year of bonds with 5G| designations, $..........

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

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.

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

..0;

NAIC 2§.........

0; NAIC3S§........

0; NAIC4S......

0; NAIC5S.......... 0;

NAIC6S......

.0

956,918 current year, $.....959,473 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
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SCHEDULE D - PART 1A - SECTION 2

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

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 Issuer Obligations 75,053 |..... 218,532 | ... ...293,585 1,324,038 ..293,583 |.

119,307

74,7141

1.2 Residential Mortgage-Backed Securities... |
1.3 Commercial Mortgage-Backed Securities..... i | |
1.4 Other Loan-Backed and Structured SECUMHES............uueeeererrneinimeiriins [ereersrssissisensesnessinns [T

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

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

80IS

3.5 TOtAlS. ... | nnneersnseesnneersnns0 | ieeinnnniennnn 82,027 | ivivnrieisinnneieinnneen0 |0 |0 [ XXX
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

4.1 1SSUET OBlIGALIONS.......euviiiirciiiiiiiciesssi et | soesessisene s enissaneenies | eeessestesenesessessnssenns | sronsiesessessnsenenesseses | sesessesinsssessesinnsnsens | cossreesiesssssnenessenenns | ceererenes ) .9 S

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

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

.............. 5,674,411 |.............. 1,000,000 | ...ooovoieiiiiriiiians
..76,545 ....15,060

.............. 5,605,152 | ..oooiiiiiininnneni23.2 | i 8,674,411 |
................. 175,457 T 130,089

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations

................. 527,454
17,704
. 757,425 | ... coeen XXX . 9. 7,503,102
.............. 6 |............ 16,946,422

.............. 9,392,562 | ......cccoervvrn38.9 | ... 3,639,407
....27,059 ....26,685

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

1 2 3 4 5 6 7 8 9 10 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
11.1 ISSUET OBlGAtIONS. ......cvvveieeererieeereeeeeeieseieeeseiseiessenssssseenssenes | sereesnnsnneneenn 19,003 | o, 9,011,168 |..coveenee 1,762,980 |....ccovvrene. 527454 | oo (VN [ ). 0.9, SO PR 11,376,655 | .ovoevecrieinnes 90.3 | .o ) .0 SO I ) 0.0 SR IS 11,040,028 |........ccocn.... 336,624
11.2 Residential Mortgage-Backed Securities...........cooverrurrenenenenneineines | cevveeneennennnn83,144 | 115,606 | ..ooeoveeerenes 15,060 | oo 17,704 | o (VN [ ) 0.9 SN O 231,514 | oo 1.8 | )., SO I ) 0.0, SR [ 231,515 | oo 0

60IS

11.3 Commercial Mortgage-Backed SECUMtIES...........cvuriurirrrerninieininns | cerreereirerseeeneeseens 0 | o0 | e | 0 |0 [l XXX | 0 | 0.0 | ) 0.9 RN PR ). 0.0, GO IR {1 0
11.4 Other Loan-Backed and Structured Securities............ccoceveveevevicvcveces | cevvveeieiiins 24374 | o0 | 0 il 757,425 | 209,772 | XX 991571 |l 729 [, XXX [ D.9,0, S I 27,250 |.coiiiiinnns 964,322
11.5 SVO Identified FUNGS..........ccoeviveieiciisieese s | seesseens XXX oo | ereeeee XX s | e e XXX s | e XXX vt XX [0 0 | 0.0 | ) 0.9 R U XXX oevveenee | v | e 0
11,6 BaNK LOANS. .....cvviviiiiciricieesi s | cbebessesessnsssassnsssenas 0 i [ [0 {0 [ ek XX |0 |00 [ .0, SO PR XXX evvrveenee [0 | i 0
TAT TOAIS vt | srenrenerenienas 182,571 | .o 9,126,774 | ... 1,778,040 |............. 1,302,583 | .o 209,772 | o0 ] 12,599,740 | .. 1000 | ) 0.9 R U ).0.9 CHN IRN 11,298,793 | ..ovvivrne 1,300,946
11.8 Line 11,7252 % Of COL 7.t snssnsssssnens | eosenssesssansessssnens 14 | i P24 | vk 14 i 103 el 1T 0.0 | i 100.0 e XXX [ .S ST DS T 89.7 | s 10.3
Total Bonds Prior Year
12,1 1SSUET OblIGAtIONS........cvvereiriericisceicsee et | ensressennees 1,030,741 |..cooene. 7,939,766 |.............. 6,823,239 |...cce0eeerenn.528,007 | .ovviieieeecceens | v ) 0.0 GO IR ) 0.0, SO DT XXXeovveveies e 16,321,753 | oo, 67.5 | e 12,999,438 |.............. 3,322,314
12.2 Residential Mortgage-Backed SECUMtIES..........ouvuirrirreriininenenieiees [ cevereereineenens 100,090 |..cooovvrirrnnns 183,609 | .oocevvvene, 19,167 321,822 | oo 1.3 [, 321,822 | oo
12.3 Commercial Mortgage-Backed SeCUNties..........cccevrvererreeeiiessiees | e, 23,699 | .ooveveieierereeeeeeeeeeieen e | eeeeeeesseeeenens | eererereeeeeeeeeenns | eerereren s XK rerninens | eeeeee e XXX [ e e XXX e | e 23,699 | oo [0 1% 23,699 | .o
12.4 Other Loan-Backed and Structured Securities...........cccooveerreesveeens [evvreeinnnnns 409,866 7,503,101 | vovevereerieins 310 o 2,664,009 |.............. 4,839,092
12.5 SVO Identified FUNDS.........cccovveeiieriieeereeeseeeeseesieesneennniens | eveenneee XKueriieennn [ eerie ek X [ v e X e XX | et XXX s | e | eeveeeen e XK | eeeee e XK | e 0 | oo 0.0 [ oo | e
12.6 Bank Loans........ccccovviieinienriesnceeniessneesnsenesnsesnsssesessnssenenns | sennnneee X®Keeiiiennns | evnrreeed XBrieienien | evrreeeee XXX i | e XXX e | e e XXX s [ eeeee XXX e [t XK [ e XK [veieee et XK v D00, ST IS D00, S XXX
12,7 TOAIS. ...ttt snsnes | enseisnsenies 1,564,396 | ............ 10,962,250 |............ 10,127,567 | ..ovevenne 1,306,390 24,170,375 | ooveeerenns 100.0 [.ooevnne 16,008,968 |.............. 8,161,406
12.8 Line 12.7.:858 % Of COL 9...uvviieieieiecisie e ssenenssiens | evenssssisnsessesnens 6.5 | i 454 | s 419 | o 54 . 0 e XX Lot XXX e | e, 100.0 |.oovennenes D, ST [N 66.2 | oo 33.8
Total Publicly Traded Bonds
13.1 Issuer Obligations 75,051 | 9,011,168 |..............1,762,980 |................. 190,830

132
13.3
134
135
13.6
137 TOAIS......cececeeeceeceeeeeee et ssesesssessssssensnns | avsensensenseenss 198,196 [ v, 9,126,774 | .....oouc.. 1,778,040 |................. 235,784
13.8 Line 13.7:a5@ % Of COL. 7....oveveevereieereeeeeeseeeseesesiseseneisniens | evvnvensenssnesssnisnens L | s 80.8 | oo 15.7 | oo 2.1 X . O [ XX [ XXX
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11..........ccccocevevererereveres | covvreerieriienna 1.3 | i T24 | e T4 | e, 1.9

Residential Mortgage-Backed Securities... 83,145 |. 115,606 7,704 .

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

SI10, SI11, SI12, SI13, Sl14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

SLIS

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YEAN.........curuurereeeirireeireire et ssesee et essss s eessss s sessessessssssessens | stssssessessossssssessessasssssessassansssssnssessassnnes 1,026,287 | ..ottt | ettt 1,026,287 | ..o s
2. Cost of cash equivalents acquired 46,036,528
3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS.......ceuerereeerreseesiseeesseseeseeseseeeseesesssessessessasssssseesessess e s e st essasssessessassanssessessessssssnssessassssssessassassnns | fesssessesssssssssssessasssnssessesssssnssnssessnsnessessessnssnssn 0 | oottt ettt n e ss | ebieasaesa et et e st et e s st s e e e s et st n st st es s s bensesaens | Saesietnaesaes st s e st a s et a et bt s et sa st e
6. Deduct consideration reCeIVEd ON QISPOSAIS............ceiuviviriieicieieie ettt b bbb bbbt s b bessesaes | sbssessessssestessss st es e bsbessesss s st nses et enead 41,430,288 | ..o 1,600,000 | ..ooovveceeieiceeseeeee e 39,830,288 | ...ttt
7. Deduct amortization Of PIEMIUML........cceiueieieieiesieieiste ettt s stk s et en s s s bt ensa | S0sebsesesssses e s ens s b st e s bbb s bt en s s s s s s 2,624 | oo 2,824 | ..o | ettt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........ccceuerirrireieiisieeeissieeesseiesiesiens | sevissssiess st es bbb snees 7,232,527 | oot 0 | oo 7,232,527 | oot 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11)......ciiiieiiieiiiiieiisicetssstetes st ssseetesssssessssssessssssessssssens | sssesessssessssssesessssssessssssesessssesassssesessnsens T,232,527 | oot 0 | oo 7,232,527 | oottt 0
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

EO01, EO02, EO3, E04, EOS5, E06
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SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC
Desig-
nation
and Current
Admini- Current Year's| Year's Other-
strative Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Symbol Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
/ Market| Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Indicator| Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) / Accretion | Recognized Other B/A.C.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
GODO KAISHA SAMONL. oo ‘ ......... ‘TOKYO ..................... |JPNA.A. | IPPAN SHADAN HOJIN LIQUID BLUE........ccccoviinni [ v ‘ 03/08/2016] ....cvoovve [ cerrrrenad 6,528,156 | ...cco..ce. 7,735,360 | ......... 7,735,360 | ....... RN L RN [T [OTRTRRR (OO (82,951) | ....... ....100.000
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated..... . ..6,528,156 ..7,735,360 7,735,360 | ........ 374,744 XXX
4599999. Subtotal - Affiliated.........osrririeiiriinrsr s ..6,528,156 | ...........7,735,360 7,735,360 | ....... 374,744 XXX
4899999, TOAIS.........eveveeserieeseisci ittt b bbb bbb bbb bR bbb bR b b eR e S4rehess e s b bR E bR bbb e bbb R bbbttt ettt | trebenienee 6,528,156 | ........... 7,735,360 | ......... 7,735,360 | ........ 374,744 XXX
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 1
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition JAmount of Encumbrances| Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
|GODO KAISHA SAMONJI... . TOKYO. JPN.......... IPPAN SHADAN HOJIN LIQUID BLUE.........cccovviniviiniririniienns 03/08/2016. | ....ooverreree [ onrrniriseniinisssisserissninenes | aeeens 980,130 | ..o | v 100.000
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f Other = AffIIBTEA. ... ....o.eiiiiis ootttk st et es et ssteet et et et eeses et sntenies | feesetstestessessessesessessesaeseeseeeeseseeseEeEeeEeeseEseEseteeseEeEaeEeeseEseE et eeseeseeeeeeteeses et aetentesses et ensensetantantessssnsensansesnsansens | srersessessssenenssssnsensensesnad | coenes 980,130 XXX
4599999, SUDTOLAL = AFFIIBIEA. ... cvvoesveieeieesiteeit st ts etttk 4 L8088k EeeEeeets | 441eeEseeEEoeeE oL LS eeE L8 oL LA eLE LA oAt E 4oL Sk eeeE et e e A et ee S4E1eeEtee AL E oL L eeE LA LR LRttt ettt sntsninnnns | svsiensnsnsssnisnnsennsiensiee0) | s 980,130 XXX
Lo B IS0 OO P OO PPSOPPPUOPTOOTOUOPS) ESVOPPOPPORPOPPOORPROPPOPPON | I VPP 980,130 XXX
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SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

CUSIP Identification

Name or Description

Location
3 4
City State

Showing Other Long-Term Invested
5 6 7

Name of Purchaser or Nature
of Disposal

Date
Originally
Acquired

Disposal
Date

8

Book/Adjusted
Carrying Value
Less

Encumbrances,

Prior Year

Change in Book/Adjusted Carrying Value

9

Unrealized
Valuation
Increase

(Decrease)

10

1

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

or

Temporary

(Amortization) |  Impairment
| Accretion | Recognized

12

Capitalized
Deferred
Interest and
Other

13

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

14

Total Foreign
Exchange
Change in
BJ/A.CV

Book/Adjusted
Carrying Value
Less
Encumbrances
on Disposal

Consideration

Foreign
Exchange Gain
(Loss) on
Disposal

Realized Gain
(Loss) on
Disposal

Total Gain
(Loss) on
Disposal

20

Investment
Income

NONE




Annual Statement for the year 2018 ofthe C@NtU ry Su rety Com pany

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:
912810 ED 6 |US TREASURY N/B....... SD.. . |... 75,961 |..103.296 | ...covvevreereen TTAT3 | e 75,000 | .. 75,051 (40 ) [N INRIN IR 8.125 |...... 8.010 |FA....... .2,302 02/14/1991. | 08/15/2019.
912828 TY 6 |USTREASURY NAB....... SD.. [..|... . L217,972 ... 96.812 R 220,000 | ... 218,532 RIK T RN [TRPR FR 1.625 |...... 1.800 [MN...... 06/15/2017. | 11/15/2022.
0199999. U.S. Government - ISSUET OblIgations.............cccveiirririeiieisisseisieissi e seees 293,933 XXX | 290,461 | oo 295,000 | ....ccorreenn 293,583 | .o 0 286 0 0 XXX XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
38374B  LQ 4 |GNR2003-60 MA........ooooieirerimiierierineernseiseinensesissessssssssisssssesssssssssnssssess | neenes | oo | eevvennsedh [ | 9,128 |, 99.674 | oo 9,414 | 9,445 | L 9,249 18 | oo [ eveereeineieinees [ e 3.500 |...... 4.740 |MON... 10/02/2003. | 07/16/2033.
38374K  DC 4 |GNR 2004-104 GA.. ...101.095 65,492 551 | i i | 4.500 |...... 5.230 [MON... 03/26/2007. | 11/20/2034.
0299999. U.S. Government - Residential Mortgage-Backed Securities XXX L T4741 669 0 0 XXX XXX XXX ...3,308 XXX XXX
0599999. Total - U.S. GOVEIMMENL..........oviveriereiiiiiieiieisiesiesei s siesseseennas 367,139 XXX ..368,324 955 0 0 XXX XXX XXX 12,977 XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
419792 GJ 9 ‘ HAWAILST. .o | ....... | .. | ?l ........... 1 439,724 |...108.880 432,627 (A0 L4] PN [N R 5.000 |...... 2.100 | JD....... .20,000 | 05/07/2018. | 12/01/2023.
1199999. U.S. States, Territories & Possessions - Issuer Obligations.............ccocvvieneans .. 439,724 XXX ....400,000 | .o 432,627 | .o 0 (7,097) 0 0 XXX XXX XXX corer20,000 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). SRR 439,724 XXX | 435,520 | oo 400,000 | ..coorrennnn 432,627 | .o 0 (7,097) 0 0 XXX XXX XXX | e 1,667 | e 20,000 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
25477G DA 0 |DIST OF COLUMBIA INCOME TAX SE........... . 8D [ | (. 1FE| oo 1,000,000 |...110.419 | ....cccooeuee 1,104,190 | .ovvvrinnee 1,000,000 5.093 |..... 5.090 [JD..occe. | corernnh,244 | 50,930 | 12/09/2009. | 12/01/2024.
592030 K7 4 |MET GOVT NASHVILLE & DAVIDSONC.........cccviurrrmrirnerineirerieseseensseessseesnes | woeees [ I 2| LTCTH I 1,151,881 [...107.310 | ..ccovvrennee 1,137,486 | .cooovvrennee 1,060,000 | ..o 1,132,580 | cooovericriniieeins [ i (19,301) [ oovvrererrerienins [ erveerineineeiiseines [ e 5.000 |...... 2.020 |MN....o.| oo 8,772 | 53,000 |05/07/2018. | 05/15/2023.
644693 KS 1 |NEW HAMPSHIRE ST TURNPIKE SYS.......cocoviriimiinriniieisieerssiseeessnennns SD.. [ [ 1 e 1FE| o 1,000,000 |...107.755 .1,077,550 1,000,000 | ..covreere 1,000,000 | oo v | e | e [ 5.277 |...... 5.270 |MN...... 52,770 | 11/18/2009. | 11/01/2022.
677561 HS 4 |OHIO ST HOSP FAC REVENUE..... SD.. |.. 2| 1FE 1,589,235 |...106.318 | ... ..1,594,770 1,500,000 | .. 21,522,459 | s | s (10,547) [ ooeverereneernerins [ e [ e 5.000 |...... 4.210 | JJ....... ceerener 15,000 | 10/13/2011. | 01/01/2025.
677632 ZU 8 | OHIO ST UNIV..... ettt sesssnss s sss s enssssssssnens oI S R 1FE] o 2,106,324 |..112.582 | oo 1,998,331 | oo 1,775,000 | ... 2,019,372 | .o [ e (CYALE) ] s [N P 5.000 |...... 1.740 | Do | oo 7,396 | e 88,750 | 05/08/2017. | 06/01/2023.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 6,847,440 XXX s 6,912,327 | v 6,335,000 | ..ocoornes 6,674,411 | oo (V)] (82,623) 0 0 XXX XXX XXX | s 64,707 | ....... 320,450 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 - Residential Mortgage-Backed Securities
31393 B3 2 [FNR2003-94 CE........ovvoiiiiciieiineicnisieie st ssssessensesessssnns | oveons [P I Z ) I L1 17,266 |..104.754 | .....cccooovvvnneee 17,689 | oo 16,886 | .. 17,103 [[45) ] [T TTTON INSTRRIRIN IOV 5.000 |...... 4.410 |MON... 01/27/2004. | 10/25/2033.
31394C CH 3 |FNR2005-3 HC ...54,334 |..101.788 | .... ..57,132 ..56,128 | .. 55,013 670 [ .o [ e [ e 4500 |...... 5.610 |MON... 01/09/2007. | 01/25/2035.
31395P EM 0 |FHR 2952 PA oo N 4. . ....57,889 |...103.135 | .... ..61,274 59,411 | .. 57,973 303 | i [ | 5.000 |...... 5.850 [ MON... 03/28/2007. | 02/15/2035.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... .. N 129,489 XXX | s 136,095 | oo 132,425 | oo 130,089 | .o 0 900 0 0 XXX XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ [T POON 6,976,929 XXX ] s 7,048,422 | ..o 6,467,425 | ............ 6,804,500 | ..o (L . (81,723) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
46625H JE 1 |JPMORGAN CHASE & CO......... 681,711 1,160 [ oo | e | s 3.250 .11,213 | 06/13/2018. | 09/23/2022.

488401 AB 6 |KEMPER CORP 762,980 (1,902) oor4.350 .32,625 | 10/30/2017. | 02/15/2025.
637071  AJ 0 |NATIONAL OILWELL VARCO I........... ] 2,003,887 | ..cooevererireerrrines | s 13,844 | oo [ e [ 2.600 54,418 | 05/03/2018. | 12/01/2022.
01448P AB 8 |ALESCIIIB.............. @....|D|... ....36,340 36,340 04/19/2004. | 04/25/2034.
014480 AB 7 |ALESC VIPFD FNDG @....|D ..290,343 154,490 (1,074) 12/08/2004. | 12/23/2034.
87330L  AG 6 | TBRNA 2005-TA PPN2.......ciiuiiiiniiriniinsisseisssnsssssensseesssssssnsssnssenssssssssssssnssnns | seeees [0] IR . ..484,643 336,624 521 03/08/2005. | 07/05/2035.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...........ccccceiiiniiniiiieninines . [T 4,247,093 | XXX [ ....3,945933 | .............4,335,858 | ........... 3,976,032 | ..o (553) | covvvrinn 13,102 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities

291701 CS 7 |EFLOT 1998-2 M2.......oiuriiiiireiinrieeiieeiseiesissesesssssssssessssssssesssssssssssenssns | wovneen | e | cvenrennnndh | e BFM | oo 326 | ...... 0.047 | oo 15 | s 32,587 | oo 15 [ (29) [ oo e | e | s 7.930 |...... 7.930 |MON... 06/17/1998. | 06/25/2024.
31846L BT 2 | FAMLT 1998-1F NOTE......ccooieiirmriseirsiinsiesirsssssisssssssssesssesssssssssssssssnssnns | svenns | o | eenrernsndh | oens M| 1,504 (101,309 | e 1ATA | 1,485 | 1,455 (1<) ] SUSTUTURTIR IPPRTRTORIRRIRN IOV 6.773 | ...... 6.580 |MON... | .... 01/22/2003. | 06/20/2029.
456606 DD 1 |[INHEL 2001-C M2......cooiiiiiririneieiieiineiinenisesensssissessesssssessssssssssssesssssess | cennes | oo | vevevneennidh | eeens 1FM 17,704 o 4.681 MON... 03/28/2006. | 12/25/2032.
86358R  EA 1 [SASC 2001-SB1 B...c.oviriiriiiirisniiersnissisersssssseensssssssssnssnssssssssessssessssssssssans |ovenes | oo | venveniencd | vvene 1FM . . L8173 [ 7,510 | ... (663) 7876 | oo [ [ 3.375 16,752.420 | MON... 05/01/2002. | 08/25/2031.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities........... XXX ] s 30,360 | .o 68,791 | .. 26,684 | ... (692) 7,873 0 0 XXX XXX XXX XXX XXX

Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
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Showing all Long-Term BONDS Owned December 31 of Current Year
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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
50180A  AB 0 |LBSBN 2005-2A N2......oiuuiiinieisiasinisssisseissnssessenssssssssnsssssssenssensssesssnsssssssnns | oaeeeas [o] R 4] ... AAM [ o 1106265 | oo 139,390 | oo 131,172 | oo [ | senesesenssssissnns | sensnesesssssssesnns | onsesensssesssnssnnes | e 7.860 MON... [ oo [ v (2,543) | 12/19/2005. | 09/27/2030.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities . s 0 XXX ] s 139,390 | .o 131172 | i (O I 0 0 0 0 XXX XXX XXX | i (L (2,543) XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
88576P  AB 9 |HENDR 2003-AA NOTE.......cocotiiriririiierienieiesississeesiseisssssiesssssesesssseennes | coveres e | G AFE ] 23,491 |..100.328 | ...cccvvverinnne. 23,570 | v 23,492 | .. 24374 | oo | e | e | e | e 4.855 | ..(13.300) | MON... | ccoovvvrirrnnes 51 | o 1,141 | 11/14/2003. | 11/15/2033.
01448P AA 0 |ALESC Il H TRUPS . |@....|D]... 127,250 | ... 73.250 219,961 | 27,250 | .. 27,250 N/A..... 03/09/2005. | 03/09/2034.
014480 AD 3 |ALESC 6A PPNF TRUPS. .|@....|D 264,372 |..... 69.499 .155,965 224412 | ... 264,372 03/11/2005. | 03/23/2035.
01449A AD 6 |ALESC 7APPN1 TRUPS... @....|D|... . 679,799 |..... 64.029 | .......c.......465,803 | ..covrvirinnn 727,479 | ... 465,803 (2,002) N/A..... 04/05/2005. | 07/23/2035.
348663 AC 9 |FTSHR 2005-1A PPN2 TRUPS @.... [D] | AFE | 209,772 |..... 69.458 | ... 145,704 | ....... 209,772 | ... 209,772 N/A..... 03/17/2005. | 11/05/2041.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities........................... [ 1,204,684 XXX ceveerenrenen 811,003 | o 1,212,405 | ... 991,571 (2,002) 0 0 0 XXX XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)..... . s 5,483,991 XXX s 4,926,686 | ............. 5,748,226 | ............. 4,994,287 (3,247) 20,975 0 0 XXX XXX XXX XXX XXX
Totals
7799999.  Total - ISSUET OBlIGAHIONS........vevoreesiiesiiiiieere ettt | deseniines 11,828,190 XXX | s 11,584,241 | ..covvenee 11,365,858 | ...ccovenes 11,376,653 [ ..o (553) | oveonvene (76,332) 0 0 XXX XXX XXX XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMHES. ........c.urriiiririiriisisssiisrssesisesisssesssrissnena 234,909 XXX 242,738 | ....... 276,806 | ... 231,514 | .. (692) 9,442 0 0 XXX XXX XXX XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMEIES. ..o 0 XXX LABLAT2 | 0 | 0 0 0 0 XXX XXX XXX XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUMHES. ........cuviwririririiiissiisirserienes 1,204,684 XXX | ... 1,212,405 | ... 991,571 (2,002) 0 0 0 XXX XXX XXX XXX XXX
8399999, Grand TOtAl - BONGS. ........coureueieriireiseiieieeiie sttt esnienins | eieesienes 13,267,783 XXX | s 12,777,372 | o 12,986,241 | ........... 12,599,738 | ...coovvvenen (3,247) | .o (66,890) 0 0 XXX XXX XXX XXX XXX

1oL
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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

NONE
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Annual Statement for the year 2018 ofthe C@NtU ry Su rety Com pany

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 (4 7 8 10 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) in B./A.C.V. Symbol (a)| Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
19626G 10 8 | COLONY CAPITAL INC.....coereieiiriiiieieiesieieieieissie e ssssessesssssssessesss | creveees B I 62,254.000 | ..................291,349 | ........... 4.680 291,349 | ... 6,848 13,696 (209,254) 06/25/2018.
30711Y 10 2 |FANG HOLDINGS LTD = ADR.....covirmmrirrereinineriesiesesesssssssssssssssessssenssenens | soeeens C 307,052.000 | ..................439,084 | ........... 1.430 1,105,387) 03/21/2018.
V5633W 10 9 | MAKEMYTRIP LTD....ootiiiiiiiiiniiseissieessssensssssssiss st ssssssnsssssssssssnsnnes | sensens C 32,898.000 800,408 | ........ 24.330 .(215,065) (215,065) 03/01/2018.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated). 1,530,841 XXX 13,696 .(215,065) ..(1,529,706) XXX
Common Stocks - Parent, Subsidiaries and Affiliates
99C000 16 5 |PROCENTURY INSURANCE COMPANY. | ........ | | ....... 138,500.000 | ...cccoeee. 58,279,185 | ....... 431.841 55,782,791 | .o, ....(46,726) (48,726) | .o | s K| 09/01/2009.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates. 58,279,185 XXX 55,782,791 |....... 0 0 ....(46,726) .0 ...(46,726) XXX XXX
9799999. Total - Common StOCK........coviiiiniiiiiieiisnissicsiiinas 59,810,026 XXX 57,528,698 | ...... 6,848 13,696 .(261,791) ..(1,576,432) XXX XXX
9899999. Total Common and Preferred Stock 59,810,026 XXX 57,528,698 | ...... 6,848 13,696 .(261,791) ..1,314,641 ..(1,576,432) XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

€3

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. States, Territories and P:
419792 GJ_ 9 [HAWAI ST | [ 05107/2018....... | EXCHANGE. ...ttt | 439,724 400,000 8,489
1799999. Total - Bonds - U.S. States, Territories & Possessions.. 439,724 ..400,000 8,489
Bonds - U.S. Special Revenue and Special A
592030 K7 4 | MET GOVT NASHVILLE & DAVIDSONC | | 05/07/2018........ I EXCHANGE ... | 1,151,881 ...1,060,000 25,322
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments 1,151,881 ,060,000 25,322
Bonds - Industrial and Miscell;
46625H JE 1 |JPMORGAN CHASE & CO........ 06/13/2018........ J.P. MORGAN........... 680,551 690,000 [ ..o 4,983
637071 AJ 0 |NATIONAL OILWELL VARCO |........ 05/03/2018........ VARIOUS ... 1,990,043 ...2,093,000
3899999. Total - Bonds - Industrial and Miscellaneous.. . OO OO OO OO PO OO OO PP PO PO PP PP PO PO PP PP PSPPSRI . 2,670,594 | oo 2,783,000
8399997. Total - BONAS = Part 3.t s 4,262,199 ..4,243,000 |.
8399998. Total - Bonds - Summary Item from Part 5.......ccccocivieririninnisissnsrsnianenns .. . . 9,996,764 .10,110,000 | . ....66,209
8399999, TOAl = BONMAS. ... veeuiiietissee sttt 88880 E R eEE s LE1eEE SRR R e . . 14,258,963 | ..o 14,353,000 | oo 127,979
Common Stocks - Industrial and Miscell
19626G 10 8 [ COLONY CAPITALINC.......coviiiiririiieieieiseiseie e 06/25/2018........ CONVERSION.... . 62,254.000 500,603 XXX
30711Y 10 2 |[FANG HOLDINGS LTD - ADR [ 03/21/2018........ BARCLAYS AMERICAN......cooviuiuiiiniieiinineieiistisesiesisisesise s ssssssssestsensssnsienins | toessessnsssessnsssessessssseses 359,322.000 | .oovvrvererieririerenieienine 1,807,390 XXX
V5633W 10 9 | MAKEMYTRIP LTD.....coiiiiiiiiiiiiisnisissisisissi s [ 03/01/2018........ BARCLAYS AMERICAN. ..ottt esesseens . 32,898.000 1,015,474 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous . . SO OO OO OO OO PO PO PP PP PO PP PP PO PO PP PP PO PPPPPOPON . 3,323,467 XXX e 0
9799997, Total - COMMON SEOCKS = PA 3....... itttk 8 08800 461e8 8 o8 eeE 108 E 8884088808081 E bbb . 3,323,467 XXX | 0
9799998. Total - Common Stocks - Summary Item from Part 5........cooviivinininiiicnnee, 6,073,631 XXX
9799999. Total - Common Stocks...................... . . 9,397,098 XXX ] 0
9899999. Total - Preferred and COMMON SHOCKS... ... uuuiuiuiiiiiiuriisiiiesiis e ress et ssiese stk f 60 eek8 L ekt . 9,397,098 XXX ] 0
9999999. Total - Bonds, Preferred and COMMON SHOCKS...........cociiiiucieiicieiiete ettt s ettt s s aebes e2sssetebasssasses e s ebebesssaes e s e s et et s sesesesse s e bbb ae s e b s se s e bbb ae b e s en b et b s ae b b s et et et s setesnserens . . 23,656,061 XXX s 127,979
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Annual Statement for the year 2018 ofthe C@NtU ry Su rety Com pany

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
38374B LQ 4 |GNR 2003-60 MA.. .1 12/01/2018. | MBS PAYMENT.........coovvvvvevvmmerivssnnnens | ol 4631 | oo 4631 | oo 4,476 4,606 |..... 25 25 4,631 07/16/2033.
38374K DC 4 |GNR2004-104 GA... - 12/01/2018. | MBS PAYMENT...ccoocmomsesvneess | 40,780 | ...oo..... 40,780 | ..o 39,506 | .oooven.. 40,629 |..... 151 LT3 T PPN IV 40,780 11/20/2034.
912828 HZ 6 |US TREASURY N/B | 081572018, | MATURITY cooooovsvesovssssssnssiens | 800,000 | ......... 800,000 799,816 | o 799,993 | ... 7 7 05/15/2018.
912828 JH 4 |US TREASURY N/B .1 08/15/2018. |MATURITY......coooovmiriinniinniinniinnns 230,000 230,000 | ..........240,207 230,748 |..... (748) (748) cirvennn.230,000 08/15/2018.
0599999. Total - Bonds - U.S. GOVEIMMENE....oocvrrsvvrssrrssssssssssssssssssssssisss | ssissssisssssisssssssssssisss s || 1,075,411 | ...... 1,075,411 | ...... 1,084,005 | ........... X — 0 (565) 0 (565) (o 1,075,411 XXX
Bonds - U.S. Special Revenue and Special Assessment
31393E B3 2 |FNR2003-94 CE .| 12/01/2018. | MBS PAYMENT.........cccovmvvvvvvmmmriimmmnnens | VX[ [ O B ©) ©) 4,622 10/25/2033.
31394C CH 3 [FNR2005-3 HC......coovvrriirrnrieinernisissieiesinnines ..112/01/2018. | MBS PAYMENT..... 28,805 |..... 149 149 28,954 01/25/2035.
31395P EM 0 |FHR 2952 PA .| .1 12/01/2018. | MBS PAYMENT.... 12,831 | ..... 27 27 ..12,858 02/15/2035.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments............ ....coooovvviiiinnriiinns 46,266 | cooovvr 0 167 0 167 0 46,434 XXX
Bonds - Industrial and Miscellaneous
31846L BT 2 |FAMLT 1998-1F NOTE........ccoommrvererriireniireniiieens .. [12/01/2018. | MBS PAYMENT.........cccovvoerrirniriinnnes 3,021 | oo | e (4) (4) 3,017 06/20/2029.
456606 DD 1 [INHEL 2001-C M2.......ccviiniiirrrieiinieierisniennnes .. | 12/27/2018. | VARIOUS 1,253 [ oo | eeveeeeeenienninns 0 1,253 12/25/2032.
84860W AB 8 |SPIRIT REALTY CAPITALIN.. .1 02/09/2018. | BARCLAYS AMERICAN........oooccommmvveiene | | 5079350 | .......5.000.000 | ... 5118.750 | ooooo...... 5,113,463 | ..oovovevrrerernnens TCIRIC4 ) P I 5,110,075 05/15/2021.
86358R EA 1 |SASC 2001-SB1 B1 .1 12/01/2018. | MBS PAYMENT............. 3283 | ... 1,484 4,768 08/25/2031.
88576P AB 9 |HENDR 2003-AA NOTE.. .| 12/15/2018.| MBS PAYMENT.... 36,533 | ..... (1)) [ I 36,526 11/15/2033.
92937F AB 7 |WFRBS 2013-C12 A2.. .1 01/01/2018. | MBS PAYMENT 03/17/2048.
14312 AE 3 |CGMS 2012-3A BR BANK LOANS.. . 02/09/2018. | CITIGROUP GLOBAL MARKETS 10/16/2028.
50180A AB 0 |LBSBN 2005-2A N2 D[ 02/27/2018. | PRIOR YEAR INCOME........cooomvvvimmmmnn | i i i 09/27/2030.
82937T AA 0 |SINOPEC CAPITAL 2013 LTD D[ 02/09/2018. | WELLS FARGO SECURITIES LLC.......o. | | 2,940,177 | ... 3,000,000 | ...... 2,985,000 04/24/2023.
88315F AB 7 |TMCL2017-1AB D[ 03/27/2018. | VARIOUS..........coovvvvemnmmerersmsevvsisnnnscens | 1,324,851 | ....... 1,314,250 | ...... 1,338,430 ) 05/20/2042.
BCC20W 6T 6 |AABS2013-1A D[ 05/15/2018. | MBS PAYMENT.........covvvvvummmmnvssmsnniiiisans | 2,602,794 | ... 2,602,794 | ... 2,648,603 | ... ) | e | eeneeren2,802,794 | vevcceenns | e | eiesnsiiiieinnn0 | i 50,813 | 01/15/2038.
3899999. Total - Bonds - Industrial and MISCElIANEOUS..............oeevivriiiiriiiiiiiiiniis s | 14,551,420 | ..... 14,486,304 | ..... 14,659,783 14,640,456 Voo | 0000 14,602,810 |0 | s (51,390 ........ (51,390)| ..... 177,764 XXX
8399997. Total = BONAS = PAMt 4........oooviiiiiiiiii i i s | 15,673,265 | ... 15,608,149 | ..... 15,789,071 15,762,698 ) o0 | 0000 15,724,655 | oo l0 [ (51,390) | ........ (51,390) | .....204,573 XXX
8399998. Total - Bonds - SUmmary Hem from Part 5. i | 9,912,089 | ..... 10,110,000 | ....... 9,996,764 | .ooovvvoeecee. ) | e | 9,995,385 | i [ (83,296)] ........ (83,29) | ....... 87,258 XXX
8399999. TOHal = BONAS...oo s s | 25,585,354 | ... 25,718,149 | ... 25,785,835 | ......... 15,762,698 | .......... 1,945 | ........ (41,368) | ..o 0 [ (39,423) 0 25,720,040 0 |....(134,686)] ...... (134,686) | .....291,831 XXX
Common Stocks - Industrial and Miscellaneous
30711Y 10 2 [FANG HOLDINGS LTD - ADR...cccccceciccrrrrrrrrrcsres [ C] 12127/2018.] BARCLAYS AMERICAN.....cvvvscciccns | 52,270,000 XXX 262018 | o o 0 .. (195,914) | .....(195,914) XXX
9099999. Total - Common Stocks - Industrial and MisCEllanEoUS............ccvvverviins covvrirererinrierinnnens XXX . 0 0 0 0 ..(195914) | ..... (195,914) |. XXX
9799997. Total - COMMON SOCKS - P&t 4......ooooooooiivireenccrivinensi i o BT,004 XXX 262,918 0 0 0 0]........262,918 ..(195914)| ..... (195,914) | XXX
9799998 Total - Common Stocks - SUmmary em from Part 5.............cocccccicvvies coivvvvreeressssssnssssseesssssssssnsssssesssssssssssssssessssssssnsssseeenss | 3,645,271 XXX | LLAXck 21 [ (ST (S 0 [ | ol 6,073,632 (2,428,361) | ...(2,428,361) XXX
9799999. Total - COMMON SLOCKS..........oouirrviisiiiiiisesisii s s | 3,712,275 XXX |, 6,336,550 ; 0 0 0 0 6,336,550 .(2,624,275) | ...(2,624,275) XXX
9899999. Total - Preferred and COMMON SLOCKS.............vrrrvviumieriviinicrriiinisiins evrvsississssssssssssss s | 3,712,275 XXX | 6,336,550 0 X 0 0 0 0 6,336,550 .(2,624,275) | ...(2,624,275) XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS.......ccuvuvuuunrrrrrrevecciiiiinns cvvveeissssssssessssssssssssssssssssssss s | 29,297,629 XXX | 32,122,385 | ......... 15,762,698 | .......... 1,945 | ... [CRIRLET:) ) — (V) (39,423) 0 32,056,590 0 |.(2,758,961) | ...(2,758,961) 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

Sl

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - U.S. Political Subdivisions of States
414018 5Y 3 |HARRIS CNTY TX FLOOD CONTROL D. I . | 05/14/2018 | EXCHANGE...........cooviviinniiiriiininiiiiniians 10/01/2018 | CALLED BY ISSUE at 100.0......cccocvvvves | covvirniens 110,000 | ccovveneee 111,525 | v 110,000 | .ocvovnneee 110,000 | oo | e (1,525) | coovvvnvnnrinis o, (1,525) | oovvevnrnnn [ onrnrnsiinns Lo | e 0] o 2,750 | ... 657
2499999. Total - Bonds - U.S. Political SUDAIVISIONS Of SEALES. ... ruurriiis crriiesiies st istes st ens sttt | nnissesas 110,000 | covvvenee 111,525 | v, 110,000 | covvvrneee 110,000 | oo [ I (1,525) | .ovenvernns (U (1,525) | oo (V)] [ [V (U I 0] 2,750 | ... 657
Bonds - Industrial and Miscellaneous
254700 AL 3 |DISCOVERY COMMUNICATIONS.......... .. | 02/23/2018 | CANTOR FITZGERALD........cccrvvvririrrirnne 04/19/2018 | CANTOR FITZGERALD........cccrvvenerrvrrs | crvienes 1,000,000 | ......... 1,039,180 | ......... 1,036,821 | ......... 1,038,678 (502) [ vververerirene | verrerereeeee(502) | v | e [ e (1,857) | ....... (1,857) | ...... 28,563 |..... 22,594
056752 AJ 7 |BAIDUINC D| 03/01/2018 | UBS SECURITIES........cccconvvrrrererrnrienes 03/21/2018 | UBS SECURITIES.......c.oovereineineiinriins | e 4,000,000 | ......... 3,838,040 | ......... 3,773,940 | ......... 3,838,698 658 [ ..ovveeiierins [ rerirnerrennennB88 [ s e [ (64,758) | ..... (64,758) | ...... 30,208 |..... 23,764
2027A0 JY 6 |COMMONWEALTH BANK AUST............. 04/16/2018 | MITSUBISHI UFJ SECURITIES USA....... | 04/30/2018 | MITSUBISHI UFJ SECURITIES USA....... 1,002,919 | .........1,001,992 | ......... 1,002,915 4) . . JROTRN IO (923)] ..conv. (923)] ....... 3,556 | ... 2,608
71922L  AB 5 | PHOSAGRO(PHOS BOND FUND). . |D| 02/28/2018 | BARCLAYS AMERICAN 03/21/2018 | BARCLAYS AMERICAN.........coovvvrirrnnens rereneen997,300 | ...........987,500 997,319 19 . . v | s (9,819) ] ....... (9,819) | ....... 6,253 | ... 4,168
84265V AF 2 |SOUTHERN COPPER CORP.................. C| 02/28/2018 | HSBC SECURITIES LIMITED.................. 03/21/2018 | HSBC SECURITIES LIMITED..........ccco0e. | ... 1,000,000 | ........ 1,003,300 | ............ 997,324 | ......... 1,003,275 (25) [ oo | evvnrieeieeennd(5) [ [ | s (5,951) ] ....... (5,951) | ...... 12,931 |..... 11,083
92557U AG 2 |VIBR 2015-3A C BANKLOANS.......c.cecee D| 04/18/2018 | CREDIT SUISSE. 04/30/2018 [ CREDIT SUISSE.........ccostvimimnnrinnernrenines | evveenes 2,000,000 .2,004,500 2,004,500 [ I 12 [ 12 | e 2,997 | ... 1,335
3899999. Total - Bonds - Industrial and Miscellaneous OO OO SO OO OP OO OO OO PO PP PO UOTOPPPPPROPPRPOR) INVPPOO 10,000,000 | .........9,885,239 | ........9,802,089 | ......... 9,885,385 0 146 0 0 ... 0 ... (83,296)| ..... (83,296) | ...... 84,508 |..... 65,552
8399998. TOHAL = BOMAS. ..ttt ehes Rt | enies 10,110,000 | ......... 9,996,764 | ......... 9,912,089 | ......... 9,995,385 | ..oovviniiinan 0 | s (1,379) | .o 0 oooeeneee(1379) [ i | 0 | (83,296) | ..... (83,29) | ....... 87,258 |..... 66,209
Common Stocks - Industrial and Miscellaneous
19625W 10 4 |COLONY NORTHSTAR INC-CLASS A.... | .. | 02/26/2018 | BARCLAYS AMERICAN.........cccovvvirinnne 06/25/2018 | CONVERSION......... 62,254.000 | ............ 500,603 | ............ 500,603 500,603 | ..o | e [ | 0 [ [ [ [ 0 6,848 | ...cvvvirn.
06684L 10 3 |BAOZUN INC-SPN ADR . 02/26/2018 | BARCLAYS AMERICAN 07/18/2018 | BARCLAYS AMERICAN.. 32,432.000 1,179,610 ...2,016,356 1,179,610 . . RO I 836,745 |..... 836,745
30711Y 10 2 |FANG HOLDINGSLTD - ADR.... . | C| 03/21/2018 | BARCLAYS AMERICAN. 12/27/2018 | BARCLAYS AMERICAN.. 73,443.000 4,393,418 ,128,312 4,393,418 3,265,106) | (3,265,106)
9099999. Total - Common Stocks - INAUSETIAl BNG MISCEIBMEOUS........c.vis ottt eh ettt h e84 E 882181ttt es .6,073,631 .6,073,631 0 0 0 2,428,361)| (2,428,361)] ....
9799998. Total - Common Stocks............. 6,073,631 .6,073,631 0 0 0 2,428,361) | (2,428,361) .
9899999. Total - Preferred and Common Stocks . 6,073,631 .6,073,631 0 0 0 2,428,361) | (2,428,361) . .0
9999999. Total - Bonds, Preferred and Common Stocks..............cccoveveneee 6,070,395 6,069,016 | ...cocovnnnc (U (1,379) | .oververnes 0 2,511,657)| (2,511,657)]......94,106 |..... 66,209
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number  |NAIC Valuation Method|  Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - U.S. Property and Casualty Insurer
99C000 16 5 ‘ ProCentury INSUIANGCE COMPANY.........uuuuiusiussirsierseresseesesissesssess st | ............ | 21903.......... 94-6078027...... | cooovveirinirierireriiens 8bi NO | o | o 58,279,185 | ... | s 138,500.000 | ..o 100.0
1199999. Total - Common Stocks - U.S. Property and Casualty Insurer. (U] 58,279,185 XXX XXX
1899999. Total - Common Stocks.. 0 ......58,279,185 XXX XXX
1999999. Total - Preferred and Common Stock. (U [ 58,279,185 XXX XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
m
-
(=2}
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E17, E18, E19, E20, E21, E22, E23, E24, E25
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
JP Morgan Chase Bank, NA Columbus, Ohio. 4,435,195 | XXX
Bank of America Troy, Ml R 262,637 | XXX
0199999. Total - Open Depositorie: XXX | XXX 0 0 4,697,832 | XXX
0399999. Total Cash on Deposit. XXX | XXX 0 0 4,697,832 | XXX
0599999. Total Cash XXX | XXX 0 0 4,697,832 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 4,789,345 | 4. April 5,713,615 | 7. July. 5,222,351 | 10. October. 7,401,003
2. February. 5,057,530 |5. May. 5,820,399 |8. August 4,812,087 | 11. November. 10,145,760
3. March 7,556,522 | 6. June 6,835,265 | 9. September. 6,656,493 | 12. December. 4,697,832

E26




XA

Annual Statement for the year 2018 ofthe C@NtU ry Su rety Com pany

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CUsIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
Exempt Money Market Mutual Funds as Identified by the SVO

09248U 71 8 |BLACKROCK LIQ FUND T-FD-IN

................................................................ 12/28/2018....... 2.324

38142B 70 8 | GOLDMAN SACH FIN SQ TRIN-SV.....ciiiiiiiriiiiciiireiecieseiesesiesesissessssesssesessssesssesesesesesesesenenas 12/28/2018....... 1.950 201
8599999. Total - Exempt Money Market Mutual Funds as [dentified DY the SVO...........c.iiiiie bbb bbbt bt s b s bbbt ens Sbseb b st en bbb 201
All Other Money Market Mutual Funds

26188) 20 6 [ DREYFUS CASH MANAGEMENT-INST........coiiiiiiriiieceiteceieseseseecessesesses st Hebbs e et | chissesisnenes 12/28/2018....... 2527 | | 800,000 6,148
8699999. Total - All Other Money Market Mutual FUNDS.............c...oomirvviiiinicviicnsiscssis s 800,000 6,148
8899999. Total - Cash Equivalents 7,232,527 6,349
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Century Surety Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [ - -
2. AlasKa..........ccooemreerrerneerneenreeneAK s - -
3. Arizona - -
4. Arkansas... - -
5. California.....ccccooeevrernerrirnerinnen - -
6. Colorado.... - R
7. Connecticu - -
8. Del - -
9. District of Columbia - -
10.  Florida » - -
11, GEOMGi@.u e - -
12.  Hawaii HI - -
13.  Idaho. D|. - -
14, lllinois 1L - -
15.  Indiana.. - -
16.  lowa - -
17.  Kansas - -
18.  Kentucky - -
19.  Louisiana... - -
20.  Maine - -
21. Maryland - -
22.  Massachusetts Statutory Deposit - 800,000 800,000
23.  Michigan.... Statutory Deposit - 75,051 77473
24. Minnesota.. - -
25.  Mississippi - -
26.  Missouri. - -
27.  Montana. - -
28. Nebraska - -
29.  Nevada - -
30.  New Hampshire. - -
31, New Jersey.... . - -
32. Statutory Deposit - -
33. Statutory Deposit - 2,763,145 2,938,958
34. - -
35.  North Dakota. - -
36.  Ohio... Statutory Deposit 3,218,210 3,275,407 -
37.  Oklahoma.. - -
38.  Oregon - -
39.  Pennsylvania. - -
40.  Rhode Island. . - -
41.  South Carolina...........cccevvrrereree.SC | . Statutory Deposit - 218,532 212,988
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 3,218,210 3,275,407 3,856,728 4,029,419
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

E28
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