FRATERNAL ORDERS - ASSOCIATION EDITION

(NN ER LR AR VLR ARERRUATT RN

ANNUAL STATEMENT

For the Year Ended December 31, 2018
of the Condition and Affairs of the

The Order Of United Commercial Travelers Of America

NAIC Group Code..... 0,0
(Current Period) (Prior Period)

Organized under the Laws of OH
Incorporated/Organized..... October 4, 1890
Statutory Home Office

NAIC Company Code..... 56383

State of Domicile or Port of Entry OH

1801 Watermark Drive Suite 100 .. Columbus .. OH .. US .. 43215
(Street and Number) (City or Town, State, Country and Zip Code)

1801 Watermark Drive Suite 100 .. Columbus .. OH .. US .. 43215
(Street and Number) (City or Town, State, Country and Zip Code)

1801 Watermark Drive Suite 100 .. Columbus .. OH .. US .. 43215
(Street and Number or P. O. Box) (City or Town, State, Country and Zip Code)

1801 Watermark Drive Suite 100 .. Columbus .. OH .. US .. 43215
(Street and Number) (City or Town, State, Country and Zip Code)

Main Administrative Office
Mail Address
Primary Location of Books and Records

Internet Web Site Address

Statutory Statement Contact Kevin C Hecker

Employer's ID Number..... 31-4273120

Country of Domicile  US

Commenced Business..... January 16, 1888

800-848-0123
(Area Code) (Telephone Number)

800-848-0123
(Area Code) (Telephone Number)

800-848-0123-1142

(Name) (Area Code) (Telephone Number)
(Extension)
khecker@uct.org 614-487-9675
(E-Mail Address) (Fax Number)
OFFICERS
Name Title Name Title
1. Christopher Barry Phelan # President 2. Stephen Randal Desselles Secretary/Treasurer
3. Kevin Clare Hecker # Chief Executive Officer 4.
OTHER

Ronald Allen Ives Sandra Elizabeth Shafer

Senior Vice-President, Chief
Information Officer

Consulting Actuary

Vice-President, Fraternal

Jeffrey Lee Smith MAAA, FCA

DIRECTORS OR TRUSTEES

Stephen Randal Desselles Mary Frances Applegate
David James Syrota Dianna Jean Wolfe

Glenn Edward Suever
Christopher Barry Phelan
Stanna Kay Funk #

Numan Dwight Loafman
Kenneth Eugene Milliser, Jr.

State of........ Ohio
Franklin

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period
stated above, all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as
herein stated, and that this statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement
of all the assets and liabilities and of the condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions
therefrom for the period ended, and have been completed in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures
manual except to the extent that: (1) state law may differ; or, (2) that state rules or regulations require differences in reporting not related to accounting practices and
procedures, according to the best of their information, knowledge and belief, respectively. Furthermore, the scope of this attestation by the described officers also
includes the related corresponding electronic ffling with the NAIC, when required, that is an exact copy (except for formatting differences due to electronic filing) of the

enclosedgtatement. The 2ectronic p may be requested by various regulators in lieu of or in addition to the enclosed state
( )

[ (Signaturgf™ " Signature

(Signature

Christopher Barry Phelan # Stephen Randal Desselles Kevin Clare Hecker #
1. (Printed Name) 2. (Printed Name) 3. (Printed Name)
President Secretary/Treasurer Chief Executive Officer
(Title) (Title) (Title)
Subscribed and sworn to before me a. Is this an original filing? Yes [X] No [ ]

This , day of 1. State the amendment number
2. Date filed

3. Number of pages attached

E@/br'wr‘\/ 2019 b. Ifno
'S o

Demun %&3




Annual Statement for the year 2018 of the The Order Of United Commercial Travelers Of America

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. {reaSUMY SECUMLIES. ......cvueererieceeireeieeiseiee sttt sesenea | eeseenennnes 1,995,611 | .ccovcveeee 135 | e 1,995,611 | oo (V18 IS 1,995,611 | ....cco.ee. 13.5
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVErNMENt AQENCIES........vrvrrerrrerreeeeeenrereeeeseesneesniseenns | rreseeneseessseseesneand (V1 I 0.0 | oo {1 [0 (0 I 0.0
1.22 lIssued by U.S. government sponsored agenci€s............evevveererveerieniens | corerreirinens 703,877 | covernan 48 | oo 703,877 | oo (0] I 703,877 | o 4.8
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMHIES).......ovveevrverieiereec ettt | ensessssnsans 848,726 | ............. 57 | v 848,726 | ..covvererrean (0] IO 848,726 | ............. 5.7
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations...........ccovwerrrreee | corerrernirnrnrinninnnnd (V1 I 0.0 | e (0 [0 R (0 I 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.
1.43 Revenue and assessment obligations .
1.44 Industrial development and similar obligations............ccoerevevivnneiniin | covverierenirinennd (01 I 0.0 | oo (0 [0 (0] I 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cccooeievererieieieiresieeiias
1.512 Issued or guaranteed by FNMA and FHLMC
1513 Al ONET ...
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........ccccoces | vevrvviniineene 215,479 | .o 1.5 | 215479 | oo (V1 I 215,479 | .o 1.5
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.......c.ccvvveneninnneninneneniennes | e (01 I 0.0 | o {0 [0 (01 I 0.0
1523 Al ONE ...ttt sesenienes | seberseessnensieeseniend (V1N I 0.0 | v (V1 O (01 (VN IO 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUIHES).....veoveerererrerereeneeseiieeiesieeeessssse et essenssessessesssnssnnes | seeesseesn 6,707,620

. Total invested assets

2.2 Unaffiliated non-U.S. securities (including Canada)
2.3 Affiliated SECUMLIES. ... vttt
Equity interests:

3.1 Investments in mutual funds
3.2 Preferred stocks:

321 AfIIAEEU. ...v e
3.22 Unaffiliated.......ceveieeicireieinie e
Publicly traded equity securities (excluding preferred stocks):

331 AFIIAEE. ...
3.32 UNQffiliated.......cvevereeeeireincireiesceeses et
Other equity securities:

31 AFIIAEE. ...
3.42 Unaffiliated.......cevuieeicieeeee e
Other equity interests including tangible personal property under lease:

351 AFIIAEE. ..o
3.52 UNaffiliated.......coevereeeeiireiniireiesceeee sttt
Mortgage loans:

4.1 Construction and land development...........cc.covurrreerrerminienrirreeireeneseseesseseenns
4.2 AGHCURUIAL ...ttt
4.3 Single family residential Properties............covveerrerminrnrrsineneneiseesssesseseesnenns
4.4 Multifamily residential properties.
4.5 COMMETCIAl I0NS.......co ettt
4.6 Mezzanine real estate 108NS..........cccvriiiieerinrese s
Real estate investments:

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

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

satisfaction Of dEbE).........cccvvieirrce e
CONFACE IOANS.......ooeecererieceieie ettt
DEMIVALIVES. .....oveieiiciii bbbt

33

34

35

53

Receivables for SECUMHES...........cccuieveiviecieeiecee e
Securities lending (Line 10, Asset Page reinvested collateral)

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

..959,139
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Annual Statement for the year 2018 of the The Order Of United Commercial Travelers Of America

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PO YEAI...........ciuiiveieiieiieiicie ettt bbb s bbb bbb bbbt a st et
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........cccueiriiiieisieeie sttt ettt sees 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........cc.oceieiicieiieiicies e 0

3. Current year change in encumbrances:

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

3.2 Totals, Part 3, COIUMN 11 ...ttt bbb 0
4. Total gain (10ss) on diSPoSals, Part 3, COIUMN 18..........cciiuiiieieieeie ettt bbb bbb bbbt bbb bbbt ees
5. Deduct amounts received on disposals, Part 3, COIUMN 15..........ccoiiiiieeisce ettt bbb bbb s s bbbttt

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

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

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

70 Totals, Part 1, COIUMN 12. ...ttt bbb 0

7.2 Totals, Part 3, COIUMN 10, ...t eses s bbb 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN T1..... oot sess st 0

8.2 Totals, Part 3, COIUMN O.....ouviuuiiiieiueiieeiseieesieses sttt 0 0
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5H6-T-8).........ccccvueririrrieriesies sttt st 0
10.  Deduct total NONAAMILIEA @MOUNTS. ...........cuuiiiiiiiiiiii bbb s 0
11.  Statement value at end of current period (Line 9 MINUS LINE 10)........cuuiiiieiiiciiieieceis et b bbb bbb bbbt snen 0

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 Of PHIOF YEAI.........cc.ceieiicieiseeeisse st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........c.evcieiiieessese sttt s st snes 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cc.cccuevuiieieineiieiessesse e ssnaas 0
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12. ...t 0

3.2 Totals, Part 3, COIUMN 11 ...tttk bbb 0
4. ACCIUAI OF QISCOUNL.......vooevreresiesiesesie et es b8R8
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN ...t 0

52 Totals, Part 3, COMMN 8. NNE ............................. 0 0
6. Total gain (loss) on disposals, Part 3, Column 18...........ccoeeververeriverrcrrerenn J o B IR v 0
7. Deduct amounts received on disposals, Part 3, COIUMN 15..........ccoiiiie sttt ettt 0
8. Deduct amortization of premium and mortgage interest points and COMMIEMENE FEES..........ciuueiiiiiiiieieieec bbbt 0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

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

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

10,1 Totals, Part 1, COIUMN 1. ..ot s 0

10.2 Totals, Part 3, COIUMN 0.t st 0 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cccceuerrrrrernirririnissessssesesss s 0
12, TOtal VAlUBLION BIIOWANCE........coouiiiiiiiiic bbb 0
13, SUDLOLAI (LINE 11 PIUS LINE 12).....cuiiieiiiciieiieteise sttt b s st s e84 b A4 bbb R AR b s bbbttt aen 0
14, Deduct total NONAAMILIEA @MOUNTS...........cuuuiiiiiiiiiii bbb 0
15. Statement value of mortgages owned at end of current period (LINe 13 MINUS LINE 14)........civiieieiecrererceeesisese st tes ettt sae st ses s s sanaans 0
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Annual Statement for the year 2018 of the The Order Of United Commercial Travelers Of America

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 Of PO YA .........c.cvuiueieeieiieiisetc ettt s st s st bbbttt n bbbt 0

2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........cciueirirreieiseese st ses 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........cccocueiriicininiicee s 0 0

3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 16........coieeiiiicieisetce sttt sttt bbb bbbt baes 0
3.2 Totals, Part 3, COIUMN 12........ciieicicieisctce ettt bbbt st st bees 0 0
4. ACCIUAL OF QISCOUNL........veietictecitctcte ettt bbbttt bbb 2 s s 244 s e b s bbb A bbb e s bbbt bbbt 0

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13........ccoveirieeeeeeeesee s . 0 W W B N 0
5.2 Totals, Part 3, Column 9........c.cccoevvevereerereeeseeee s ) .- B i, 0

0
6. Total gain (Ioss) on disposals, Part 3, COIUMN 19.........ciieiiiiciites ettt bbb bbbt bbb bbbt bbbt 0
7. Deduct amounts received on disposals, Part 3, COIUMN 16...........c.cocieiiiicieiscie ettt et bbbt bbb s st bbb bbb bbb e 0
8.  Deduct amortization of premium aNd AEPIECIALION...........c.ccvueiviiveie ettt s bbb b bbbt s s bbb 0
9. Total foreign exchange change in book/adjusted carrying value:
9.1 TOtalS, Part 1, COIUMN 17.....couioiieiriieeisecisesies sttt bbb 0
9.2 Totals, Part 3, COIUMN 14........ooiiieiericiieesieeei sttt 0 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 15.........iuiuiirieiieciieeiieeeissesi sttt bbb 0
10.2 Totals, Part 3, COIUMN 11 ...t eest st 0 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccererririersriiriieiesesss ettt bbbt baesas 0
12. Deduct total NONAAMILIEA @MOUNTS. ...........cuuuiiiriiiiiii bbb 0
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).......c..ciuiieiiiieieiesieis ettt bbbt b b en 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAI..........curuireiereeieecereieieesestseese et e ss st esse st et s s £ bbbt en e n s 15,457,033
2. Cost of bonds and stocks acquIred, Part 3, COIUMN 7...........ceuiveiueiciiieie ettt et bbb bt a e bbbt bes bbb a e s st st nt st 1,622,571
3. ACCIUAL OF GISCOUNL.......cuviviieictct ettt bbb bbb a s b s bbbt s e b s b st b b s s bbb s e b s s bbb bt s bbb a bbb s e bbb 6,896
4. Unrealized valuation increase (decrease):
A Part T, COIUMN 2.ttt sttt bbb bbb s bbb bbbt s b a bt nt e 0
4.2 Part2, SECON 1, COIUMN 15.........oiiiiiiiceic ettt sttt sttt baes 0
4.3 Part2, SECtioN 2, COIUMN 13........iiiieiiiceie ettt st st bbbt a bbb baes 0
A4 Partd, COIUMN T oottt bbb bbbttt s bbb a bbbt s bbbt 0 0
5. Total gain (I0sS) On diSPOSalS, Part 4, COIUMN 19.........o.ieiririeeirieeie ettt es st e et st s 8 e 8RR EeeEebsnbebeses bbbt st (255,266)
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........coueieiiiiieeieiciie ettt bbbt bees 3,670,350
7. Deduct amortization Of PIEMIUM............c.ccciiiiiiiieiieic ettt bbbt bbb s b s s be st b s bbb s s e bbb s bt b bbbt e bbb s s 51,638
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....ieeoieeeieeeesseeeesseeeess st esss st es s8R 888885885 (130,215)
8.2 Part2, SECtON 1, COIMN 19 ...ttt bbb bbb ettt bt st nt st 0
8.3 Part2, SECON 2, COIUMN TB.......c.veiiiiiiieieieteie ettt bbbttt b bbbt neas 0
8.4 Part 4, COIUMN 15......iveuieceeueeeessneeesseeeesssseeessssee st st ses 8888858888 332,683 202,468
9. Deduct current year's other-than-temporary impairment recognized:
9.1 Pt 1, COMUMN T4 ..ottt bbbt bbb bbbt ba bt 0
9.2 Part2, SECHON 1, COIUMN 17 ...ttt bbb bbbt bbb saen s 0
9.3 Part2, SECHON 2, COIUMN 4.ttt bbbttt besn s 0
9.4 Part 4, COMUMN 13 ..ottt bbbt bbb ettt b b ba et 0 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5R, Lin€ SR(2).........cccvurvriieiiniiniiniinesenenenecsecsesiresisesiens 2,767
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9110).........cccovviieieiiireiiecese ettt s sensas 13,314,481
12, Deduct total NONAAMItIEA GMOUNTS...........iviiiiriiiiiciiiieiie ittt 0
13.  Statement value at end of current period (LINE 11 MINUS LINE 12).......c.oiuririirrieiecereire ettt es sttt f st ens s 13,314,481
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Annual Statement for the year 2018 of the The Order Of United Commercial Travelers Of America

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........ovevevverriees | worvecvrrerrneneenenns 2,056,461 | ooooererrriciinnn 2,036,671 | cooveocrirrrrierinnne 2,059,104 | coooovvverrrrcri 2,060,564
Governments (Including all obligations 2. CaNada......c.coeeveeereeeeies | v 848,726 | oo, 1,043,242 | .o 1,220,317 | oo 827,652
guaranteed by governments) 3. Other CouNtries.......ccovvirieies | coerieiieiisieseieississiesensnead 0 | e [0 PR {0 IR 0
4. TotalS. ..o | e 2,905,187 | oo, 3,079,913 | oo 3,279,421 | o 2,888,216
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtalS. ..o | reevsreneessisnrsese e [0 PR [0 R {0 0
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtalS. ..o [ e [0 PR [0 P {0 0
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Toftals........... ..2,142,537 ..2,706,288 | .. .2,768,544 | .. .2,703,229
Industrial and Miscellaneous, 8. United States... ..6,707,620 ..6,556,699 ..6,752,325 6,673,985
SVO Identified Funds, Bank Loans 9. Canada........ccoveeeereeeieiens | e 758,883 821,774 952,682
and Hybrid Securities (Unaffiliated) 10. Other CouNtries. . ....ooeveririens | corversrsrieiisissieninns 200,255 .201,982 .200,618
11. Totals......ccoeeee. 7,666,758 ..7,580,455 ..7,905,625
Parent, Subsidiaries and Affiliates 12. Totals... .0 .0
13. Total Bonds.... ....13,366,656
PREFERRED STOCKS 14, United States.........vvvevcririees | v (U R (O OO 0
Industrial and Miscellaneous (Unaffiliated) T O 1o - TSR SO (0 R [0 U 0
16. Other Countries..........cocoviines | v 0 [ o 0 [ oo 0
17, TOtAlS. ... | e 0 [ e [0 R 0
Parent, Subsidiaries and Affiliates 18, TOtalS....oorieriniricrininiins | v 0 [ oo 0 [ oo 0
19. Total Preferred Stocks.....ou | oo 0 [ oo 0 | oo 0
COMMON STOCKS 20. United States........c.vvvvererrnens [ corerrinerieenincceneeninesii (U R (O OO 0
Industrial and Miscellaneous (Unaffiliated) 21, CANAA......vereerenins | s (0 R [0 U 0
22. Other CouNtries.........ocovvviiies | onrinsiississisnissississid 0 [ oo 0 [ oo 0
23, TOtalS....ceieeincccisiciei | e 0 [ oo [0 R 0
Parent, Subsidiaries and Affiliates 24, Totals.....coooviiiisiiiiniini | e 0 [ oo 0 [ oo 0
25. Total Common Stocks.....ce. | cooovnirciciniiriicisiicnens 0 [ oo 0 [ oo 0
26. Total StOCKS.....ruumesmessensmasanns | coriniisiiieiniiseisisenisseseienes 0 [ e 0 [ v 0
27. Total Bonds and Stocks...... | .ccccccoovirvinnnnne 13,314,482 | oo 13,366,656 | .....cccevvrerene 13,953,590
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Annual Statement for the year 2018 of the The Order Of United Commercial Travelers Of America

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

. U.S. Governments
1 NAIC T sessssessssssssiesans | cevesrenenseen 83,037 | i, 1,077,662 BA4TO2 | cooeveeveeeveeereereenee0 | e | et XXX [ 2,056,461 A 2,160,048 240 2,056,461
1.2 .

1.3
1.4
1.5
1.6

1.7

21
2.2
23
24
25
2.6

2.7

GoIs

3.1
3.2
3.3
34
3.5
3.6

3.7 Tofals...

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

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

5.7 TOIS.....ei | s 120,547 | ..o 1,314,285 | ...coccouee. 950,839 | ..o 303,165 | .ooovevviinee 53,701 |.......... D 9,9, SRS DT 2,742,537 |.coovviiiiians 206 | 3,040,775 | .o 19.7 o 2,142,537 | oo, 0




Annual Statement for the year 2018 of the The Order Of United Commercial Travelers Of America

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

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

............... 2,967,658 |...............1,969,173 e XX .. 5,535,138 crneiennn.0,024,029 0 |onn.5,491,829 | ..............43,309
1,042,785 | ... ...1,088,835 | .. w0 XXX .2,131,620 |... ..16.0 |.... .2,627,649 |... .1,950,363 ..181,258

90IS

. Bank Loans
10.1 NAIC 1
10.2 NAIC 2.
10.3 NAIC 3
10.4 NAIC 4
10.5 NAIC 5
10.6 NAIC6

10.7 Totals
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Annual Statement for the year 2018 of the The Order Of United Commercial Travelers Of America

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

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

No Maturity

6

Date

7
Total

Current Year

8
Column7 asa
% of Line 11.7

9
Total from Column
7 Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

1.1
11.2
1.3
11.4
11.5
11.6
1.7
11.8

Total Bonds Current Year

............... 5,526,816
............... 1,042,785

............... 3,621,808
............... 1,088,835
. .0

0

............. 11,182,862

2,131,620
.0

............. 11,139,553
............... 1,950,363

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

.4,710,643

121
12.2
12.3
12.4
125
12.6
12.7
12.8

Total Bonds Prior Year

............... 6,067,148

1,089,850 |.

............... 3,880,505
.1,239,107

............... 1,314,754
119,210

12,829,385
2,627,649

............. 12,585,862
..2,508,471

Line 12.7asa % of Col. 9.............

131
13.2
133
134
135
13.6
13.7
13.8
13.9

Total Publicly Traded Bonds

............... 5,526,816
............... 1,006,220

............. 11,139,554
............... 1,950,362

.0

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

............... 6,533,036
..49.9

................. 956,421
wl3

14.1
14.2
143
14.4
14.5
14.6
14.7
14.8
14.9

Total Privately Placed Bonds

................. 243,523
................. 119,177

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

................... 36,565
16.3
......................... 0.3

................. 188,002
..83.7

................. 224,567
. .100.0 |..
......................... 1.7

224,567
...100.0

Includes $.....224,567 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
...... 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 Z designations, $....

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

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

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

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;

NAIC 3 $

..... 0;

NAIC 4 $

0;

NAIC5$

0;

NAIC 6§

..0.

0 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

ed December 31

Maturity Distribution of All Bonds Own
1 2

, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
4 5 6 7 8

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

U.S. Governments
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

...400,384

..1,050,465 |...

...544,762

...2,064,438

134 ..

...1,995,611

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

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

41
4.2
43
4.4
4.5

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

Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..

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

7.2
7.3

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities

5.1 ISSUET ODlIGAtIONS........cvieiveiiiiciicieiei ettt sssess | sesesesssssesssssesnnans 0 [ 705,763 | oovreeean806,316 | o0 | 0 | e b XXX e 1,312,079 |99 [ 1,795,712 | vl 116 |, 1,312,078
5.2 Residential Mortgage-Backed SECURtiEs..........cccvveeeriieersicesiieeiis | eeeieiiieinns 120,547 |................608,522 |...............344.523 | ......c.e.e.e...303,165 | o 53701 | XXX e 1,430,458 | 107 1,245,065 | .ooeveveeeeeeeeennn81 | 1,430,459
5.3 Commercial Mortgage-Backed SECUMLIES..........cccovevevrireeiiieeiriceeiies | evreieirieieeeeeian 0 [ o0 [0 |0 | 0 | et XXX | e 0 | 00 | 0 [ 0.0 | e 0
5.4 Other Loan-Backed and Structured Securities.. .0 . .0 .0
5.5 TOAIS.......cveivieiciiieie ettt | erenierierenaenes 0,547 |............. 1,314,285 |................950,839 |................303,165 | ................B3,701 | oo XXX | e 2,742,537 | 2068 [ 3,040,777 | coverviieea 197 | 742,537
. Industrial and Miscellaneous (unaffiliated)
6.1 Issuer Obligations ...200,274 ...1,915,216 ...6,708,866 |.
6.2 Residential Mortgage-Backed SECUMLIES...........cccuvvieriieiiieeiieens | v 0 [ e [0 | 0 | 0 | etk XXX | 0 | 0.0 | 0 | e 0.0 | e 0
6.3 Commercial Mortgage-Backed SECUMLIES..........ccourvevrieeniiericeniies | o 0 [ o0 0 |0 | 0 | e b XXX | 0 | 000 | 0 [ e 0.0 | e 0
6.4 Other Loan-Backed and Structured Securities.. ..250,618 |. 736,462 733,326
8.5 TOAIS.....ruveivieieiiesitei ettt sttt ensens | srentenernaenes 450,892 |.............4,010,444 | ..............3,058,008 |............ 147,415 | o0 i XX i 7,666,759 | e 576 [ 8,651,678 | ...cooveeeeereen56.0 | i 7,442,192
. Hybrid Securities
7.1 Issuer Obligations

8.4
8.5

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Totals

7.4 Other Loan-Backed and Structured SECUMIES. ..........covevevrieierieieies | coereierinissieneinneas (O I (O I [0 I {0 I (V1 O 0.0 SO [FSTORRR

7.5 TO IS ...ttt snsenssnsnsensnssssnsensens | sessssensessessnsessesnnseld | coriesssesssensenneenenns [V I [0 I {0 I [V I D0, S [T
. Parent, Subsidiaries and Affiliates

8.1 Issuer Obligations

8.2 Residential Mortgage-Backed Securities...




60IS

Annual Statement for the year 2018 of the The Order Of United Commercial Travelers Of America

SCHEDULE D - PART 1A - SECTION 2 (continued)

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO........cccovovvnrrrrniineinecnns | cereinnee ).0.%, G ) .0 SN D00 R T ) 0.0 S D D00 GO ISR (01 R [0 0.0 | v (01 O 0.0 | oo (01 RN 0
9.2 Bond Mutual Funds Identified by the SVO........cccovvrrinnrnrrnnnenns [ errnie DO, S [ .0, S PO, S ) 0.0 S P D0, S [P (O P (O 0.0 [ oo ()] P 0.0 | oo (1 P 0
9.3 TOAIS.....cocveivieeieciie ettt ennnes | ceeneena D0 S I XXX oo | e .0 S P 0.0 S P D00 S [P (O P (O 0.0 | oo ()] [P 0.0 | oo (O I 0
10. Bank Loans
10.1 BanK LOANS = ISSUEM..........coeveieeicieciieicics e | eetevsesisssssssesssenae (01 0 | i (01 O (01 (V10 XXX ooevvveiee [ e [0 O 0.0 {.oernene XXX ovvevees [ XXX oo | v (01 O 0
10.2 Bank Loans = ACQUIrEd..........cccevererrieeieieieieiseiesese e senssssnessnnes | eveneneenssisssenseisneed | eovieissississsienenns (O I (O I (] I 0 |, .S N [ [OOSR 0 X | I PO D09, ST P XXX oo | v (O I 0
10.3 TOAIS. ..ottt enssssniesesssssesensens | erenenesrsnsenseneessnses0 | erieriiisesieiseienens (O I (O {0 P 0 |, DS N [ O o 0 X | I PO 0.9, ST P XXX oo | o, (O P 0
11. Total Bonds Current Year
11,1 1SSUET OBlIGAtONS..........veevieieeiciceeie s | creniesesenanes 600,658 |.............. 5451174 | ..o 4,366,120 |.......cco....... 653,256 | ..coocveirirane 18,640 XXX oo | e 11,089,848 | .oovvieiieeeennn83.3 | e XXX [ XXX i [ 10,865,281
11.2 Residential Mortgage-Backed Securities... 120,547 608,522 |... 303,165 ...1,430,458 ...1,430,459
11.3 Commercial Mortgage-Backed Securities..... ..33,653 27197 .0 ....60,850 ....60,850
11.4 Other Loan-Backed and Structured SECUMtIEs. ..........ccvvrveeeceeieens [eevieieivininnns 250,618 |..cccevereee. 482,709 | o0 [, 0 | e 0 e XX s | 733,327 | i35 | h XXX s e e XX e 733,326
11.5 SVO Identified FUNGS..........cccovveiieieiiiieieicsie s | seerseeaa XXX oovevenns | e XXX | ereeree e XXX e [ i XXXt | e XXX e [ e [0 i 0.0 |t XX e e XXX e [ e 0
11.6 BaNK LOANS.......coveviiiieiieiiieseieissieieessiessessssssessessssenessssssessessssens | ersnensersssensensesnnens0 | eoierisssenieninssnanns [0 IR | I [PPSO {01 [FTOORROROROON o I TURORION 0.0 COURRORUR IFPRORORRORRRRORROROR | I [FURORORRRORTRRORORt o ) N [STORORION 0.0 SORRURRORIS FURORRIND . ¢ ¢ COURURRORRY [POOROROR RN (O I 0
11.7 1,005,476 |.............. 6,569,602 |.............. 4,710,643 |...occoevnve. 956,421 | oo 12,381 | 0 0000 13,314,483 | 10000 [ XXX i [ XXX |, 13,089,916 |...cccovvrveee 224,567
11.8 Line 11,7852 % Of COL 7.t sissiesensnssssnsenessns | evserssesssassessssneas YT T 493 | i, 354 | oo, 72 |05 |00 | i 100.0 e XXX [ e XK [evrieeeee XK s | v 98.3 | oo 1.7
12. Total Bonds Prior Year
12.1 ISSUET OblIGatioNS.......c..cvvieireieirinireiseeeseeeeisseneisesssesseesssenenns | cnersnrensenneeni 932,329 [ viiirnnnn. 5,955,425 |....coovunn 4,651,724 | .............. 1,220,984 |.....ce0e0rren 619,437 | oo XXX s e XXX | e e XX K | e 13,379,899 | oo 86.6 | i 13,017,198
12.2 Residential Mortgage-Backed SECUMIES...........ccovvvevvnivrerenenienes | cevvrerienisnieneennen0 [ 363,473 |...............516,224 | ..... 291,961 ...1,245,065 ...1,245,064
12.3 Commercial Mortgage-Backed Securities..... ..95,611 .0 ....95,611 . ....95,611
12.4 Other Loan-Backed and Structured Securities............cocoeevevevireveeenes | cevvveveseeeieinneenns0 [ 736,462 | oooevereeeiieieen0 | e 0 [ e e XX e XXX [ XXX [ 736,462 | ..ovvvveeveeeen b8 | 736,462
12.5 SVO Identified FUNDS........ccccovvirrnrrrieisrnnnesininneiesnesneessennnenes | cernneen XX iisrnninnes | oeverninns )., SO SRY ¢4, RN XXX oo | ereeee e XX | e e XXX [ XXX | e 0 | oeveereeeeieneeennd0.0 | e 0
12,6 BaNK LOANS.......crvereeiriecirineieisninneneesisessnsissssessssssnesessssesssnssssensens | seernnees XK ersnneanennes | conensenns 0,0 SN I 0.0, SN [ XXX oo | e e XXX et XX e XK X e e b XXX [ 0.9, S P 0.0, S PO XXX............
127 TOAIS..coveee ettt nnnes | seesessensanennes 932,329 | ..o 7,150,971 | oo 5,167,948 |.............. 1,512,945 | .ioirern692,844 | 0 | XXX e XXX e [ e 15,457,037 | .ooovvveieeern100.0 | oo 15,094,335
12.8 Ling 12.7.858@ % 0f €Ol 9. vt snessessnsens | oonessesessnnensanenees 6.0 | oo 46.3 | oo, 334 | 9.8 | oo | 0.0 | b XXX [l XX K 1000 | oot XXX e | e 97.7
13. Total Publicly Traded Bonds
13.1 Issuer Obligations 653,256 | ..ooovrerrienne 18,640 | .......... ) 0.9, GO DS 10,865,281 | ..ovovevieieenn81.6 | e 13,017,198 | o842 | 10,865,281
13.2 Residential Mortgage-Backed Securities... 303,165 1,430,458 ...1,245,064 ...1,430,458 |.
13.3 Commercial Mortgage-Backed Securities..... . .27,197 .0 ....60,850 ....95,611 ....60,850 |.
13.4 Other Loan-Backed and Structured Securities.............cccoovevvevvcceeeiies | eovviviieninens 250,618 |...cccvvenn 482,709 | o0 | 0 ] o0 e e XXX | i 733,327 | D5 | 736,462 | ..oocvvveeiereeeend8 | 733,327
13.5 SVO Identified FUNGS..........cccovveiveieriieieices e | saenaeian XXX oo | e ) 0.0 SR XXX | eeeree e XXX |0 [0 | iiiiienn0.0 | 0 | oeereieieieneeneend0.0 | e 0
13.6 BaNK LOANS......cocviiiiiicicicceee e ssnsetenes | ererssissessnsssesenenees [ [0 oo 0 [P RR {0 RO | ) IFTOROOONDD 0.0, TRl [P TORORRRRRRRRON 0 [FSTRTRTOTRRRURRRRN 0 X 0 I [FPUUROION XXX Lerrreiaee XXX e | i 0
13,7 TOAIS. ..ottt naenns | enaesesineas 1,005,476 |.............. 6,533,036 956,421 | oo 712,381 | 0 | 13,089,916 | ..ocovvereerenn98.3 | 15,094,335 | oo 977 | 13,089,916
13.8 Line 13.7.85 @ % Of COL 7...uovivieieieieieiieieesee e ssissseieins | evsesseisssensesesnnens YOV A8 I 499 | i 346 | oo 73 | 08 | 0.0 | 100.0 [.cooeeee e XXX [ XXX oovvviens [eveeeeeee XX i | e 100.0
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11........cocoevevrvrrrrrnnns
14. Total Privately Placed Bonds

14.1
14.2
143
14.4
14.5
14.6
14.7
14.8
14.9

Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds
Bank Loans....
Totals.
Line 14.7asa % of COl. 7....ccoovererrieriicesieeine
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

Tc:tal Boids Money Market3 Mutual Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAI..........ccuiiuevevcieeeieies ettt sttt ss s ssae s sens | sssessessssssssssssssssssessessssesses s sassssaesssssssenan 235,839 | oo 0 [ oo 235,839 | i 0
2. Cost of cash equivalents acquired
3. ACCTUAI Of BISCOUNL. ... oottt | St4set b st bbbttt 0 | e s 0 | et 0 | et 0
4. Unrealized valuation iNCIEASE (ABCTEASE)..........wuuruurereererrereieeeeseeseiseeseseeeseesessesesessessesssesseesessessaessessessessssssessessasssssessessassuns | sessessessossssssessessssssesessessassessnssessssssssessessassnessens 0 |ttt nen 0 | e 0 [ e 0
5. TOtal QAN (I0SS) ON QISPOSAIS........eucuurereeeereereiseeseeeiseesesseeesee et eesseee s ee st eee e ssees e s e s s 8 e s s s eeE SR8 e s b e s ee b et et e s s enbassnns | febsessessaebsessessestees e bsessesbee b s st st s b bses s st e bsnsaa 0 |ttt 0 |ttt 0 | ettt 0
6. Deduct consideration reCeIVEd ON QISPOSAIS...........cccveiriueireiciiiie ettt ettt s b s b s s ssessnsans | sbessessssessessss st es e b s s s bs s s s st e bbb s s 1,705,942 | oo 0 | oot 1,705,942 | oot 0
7. Deduct amortization Of PIEMIUML.........ccciiuiiriieieiieisie ettt bbb s st et s bt s b s s ssense s st | Se4ssessesastesse s et en s st en bbb bbb st s bbbt 0 | e 0 | e 0 [ oo 0
8. Total foreign exchange change in book/adjusted CArTYING VAIUE.........c..ccueiieieiiiriieieisieie st ssssas | stessessesssessesssssssessessssasses e sss s st sssassesnsensessesan 0 | e 0 | e 0 [ e 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM...........cccovuieviiiiiieiiiee et | ctebesssesesissebesssseaes st ebesses et s ssaebessstesessnaeaebsnserens 0 | oo 0 | oot 0 | oot 0
10. Book/adjusted carrying value at end of current period (LiINES 1+2+3+4+5-6-T+8-9).........cccceverierrieieriesiseseeisssesesesiesenes | ceetissssssssssssesse s sessesesses s s sssssssesens TA4T 294 | oot 0 | oo T4T,294 | oo 0
11. Deduct total NONAAMIEEA @MOUNES..........ccuiiiiiieirirere et | oterems st se bbbt 0 [ oo 0 et 0 | e 0
12. Statement value at end of current period (Line 10 MINUS LINE 11)....vuiiuiieeirisiisiisrissiesissesssssssssessesssssssnssssssssensssssessessssssnsss | sesossassssssessansssssessessassssssessessansssssessansssans 147,294 | oot 0 | e 147,294 | oo e 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

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, E02, EO3, E04, E05, E06, EO7, E08, E09
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SCHEDULE D - PART 1
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
U.S. Government - Issuer Obligations
912828 2R 0 |USTREASURY N/B......ccoimiriieieirnerisninsiiessssissensssssssssessssesesssssssssssessenes. | vonneen | oo | conevnnenne | overnenens | v 9,075 | 96.784 ...48,392 50,000 49,140 ....2.250 08/30/2018. | 08/15/2027.
912828 4S 6 |US TREASURY N/B ..101.110 .101,110 100,000 99,969 e 2.750 08/30/2018. | 05/31/2023.
912828 4V 9 |USTREASURY N/B... ...101.547 ..50,774 50,000 50,040 e 2.875 08/30/2018. | 08/15/2028.
912828 5B 2 |USTREASURY NB... ...100.379 125,474 125,000 124,979 ....2.750 09/28/2018. | 09/30/2020.
912828 G3 8 |US TREASURY N/B 100,000 100,203 000 2.250 08/18/2017. | 11/15/2024.
912828 M5 6 |US TREASURY NB... 100,000 100,900 ....2.250 05/20/2016. | 11/15/2025.
912828 M9 8 |US TREASURY N/B... 100,000 100,213 ....1.625 08/11/2017. | 11/30/2020.
912828 RR 3 |US TREASURY N/B 150,000 149,502 ......2.000 09/19/2014. | 11/15/2021.
912828 TY 6 |USTREASURY NB... 100,000 99,366 w1625 08/11/2017. | 11/15/2022.
912828 U2 4 |USTREASURY NB... 50,000 48,098 .....2.000 12/23/2016. | 11/15/2026.
912828 U5 7 |USTREASURY NB... 100,000 99,989 2,125 05/04/2017. | 11/30/2023.
912828 VA 5 |US TREASURY N/B 75,000 74,516 1125 03/13/2015. | 04/30/2020.
912828 WJ 5 |US TREASURY N/B... 100,000 97,243 w2500 11/02/2018. | 05/15/2024.
912828 WS 5 |US TREASURY N/B... 400,000 400,384 w1625 05/21/2015. | 06/30/2019.
912828 WY 2 |US TREASURY N/B . 200,000 202,189 000 2.250 06/27/2017. | 07/31/2021.
912828 XB 1 |USTREASURY NB... ...98,707 |..... 97.327 100,000 99,139 2125 06/02/2015. | 05/15/2025.
912828 XQ 8 |USTREASURY N/B... ...99,531 |..... 98.359 | ... ...98,359 100,000 99,743 ......2.000 11/06/2015. | 07/31/2022.
0199999. U.S. Government - Issuer Obligations 1,997,532 XXX s 1,977,269 2,000,000 1,995,613 XXX XXX XXX
U.S. Government - Commercial Mortgage-Backed Securities
38378K DB 2 IGNMA 201343 Bl I ....... | l ........... 4[ ........... | 61,572 |.... 98.084 | ..o 59,404 60,564 60,850 (] I [<2A0) ) IS (V)] .....1.964 03/26/2013. | 04/16/2039.
0399999. U.S. Government - Commercial Mortgage-Backed SECUNEIES............eruerreieiiieieieieissi ettt enens 61,572 XXX | e 59,404 60,564 60,850 (L [ [K240)) [T (V] [ XXX XXX XXX
0599999. Total - U.S. Government.........c.ovvereiienniienns 2,059,104 XXX e 2,036,673 2,060,564 2,056,463 (1 I [(C10) 1 I (] IR XXX XXX XXX
All Other Governments - Issuer Obligations
135087  UE 2 [CANADA......ooiiieceitreienissssiensssesessssesssessssssnsssssenssssessessssssessssssssens | vonees | o0 | vevvesrennns | ened TFE | i 300,133 [ oo 86.855 182,396 153,948 167,211 0 ....9.750 06/12/2001. | 06/01/2021.
563469 DS 1 |MANITOBA PROVINCE...........ccovmmrierereseisersessessisssissssesssessisssssesssssssssanns | sovnens | oo | convreerrins | eereeIFE | i 225,980 ... 96.349 .192,700 146,617 157,034 0 .7.750 05/17/2002. | 12/22/2025.
651329 BA 1 |NEWFOUNDLAND & LAB HYDRO.......ocosvurernrirrenirsrinenernnserensssisssssssensesnes | verenne | oo | eovsvivernne | o TFE | i 104,511 [ 98.696 73,308 76,507 0 .....6.650 09/05/2002. | 08/27/2031.
651329 BC 7 |NEWFOUNDLAND & LAB HYDRO........cccniruerierrneeieniseessesssnsensessssenssnens | vnnees | oo | coverenenne | eeren IFE | it 70,386 | oo 92.889 54,981 53,398 0 .....5.700 08/13/2003. | 07/14/2033.
683234  SL 3 |ONTARIO PROVINCE........cocosiiriiierinrineiiseineisesississssssssseessesssssssesssennes | eovsees | oo | eeneevsenne | eeren IFE | iiiiiiiinir..66,653 | ..o 96.792 47,650 49,178 0 .5.850 01/15/2004. | 03/08/2033.
705464 DQ 5 |PEELREG ONTARIO.......cccmirinirierinrrineniesenenisersnensensneessensssessssssssssensenens | vonnees | oo | overinenne | verenn IFE | vt 24,965 | ..o 91.965 18,327 18,640 0 .....5.100 03/08/2011. | 06/29/2040.
741666 CR 0 | PRINCE EDWARD ISLAND. ..121,606 |..... 91.048 113,810 91,636 91,194 0 .....5.300 01/28/2005. | 05/19/2036.
748148 QJ 5 |QUEBEC PROVINCE..... 182,548 |..... 94.365 .192,506 149,549 141,965 0 .6.000 10/14/1999. | 10/01/2029.
803854  JA 7 | SASKATCHEWAN PROVINCE.........ccooisiimrinirrerieseneisssiseesesissssesessesssseses | soeees ...50,116 36,654 37,256 0 .....5.800 01/09/2004. | 09/05/2033.
98704C QT 6 | YORK REGIONAL MUN.....cooivirrimiiiinniienienieeissiesniesiesesesssssinssiessennns | evvees 18,327 18,696 0 .....4.000 10/11/2012. | 05/31/2032.
98704C QW 9 | YORK REGIONAL MUN 36,654 37,647 0 4.050 09/18/2014. | 05/01/2034.
0699999. All Other Governments - Issuer Obligations 1,220,318 827,651 848,726 0 XXX XXX XXX
1099999.  Total - Al OthEr GOVEMMENES. ... vvuresserseresaeeseeessees s eses st ee sk 1,220,318 827,651 848,726 0 XXX XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
3130A3 DU 5 [FHLB...oiiiiceicicirieieseeiessissnsssss e nsesssessssssssssesssesssssssssssssnsessens. | onsnn | ao | veveresenne | aeesesnenn L N 104,019 |..... 99.604 | .oooovrvrerirens 99,605 100,000 103,531 0 +rn3.000 |...... 2.520 |MS...... | v 908 | oo 3,000 | 09/20/2017. | 03/12/2027.
B130AE B2 5 | FHLB....oicect i | s ...97,759 |...100.931 .100,931 100,000 97,790 0 03250 | ... 3.520 | JD....... 11/07/2018. | 06/09/2028.
313378 CR 0 | FHLB...ooceoeceieeieeiei sttt | senenes .104,120 |..... 99.080 ...99,080 100,000 102,485 0 02250 .. 1.450 |MS...... 10/21/2016. | 03/11/2022.
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313383 HU 8 [FHLB...ooiccccccciee st sessssssensenenins | envenee | oo | soesvereeens [ ereveninnes [ I 201,001 |..... 98.793 200,000 200,314 0 ieiiieeea13) [ iiiieeenn0 [ iienl0 ] 1750 1.630 [ JD.eoves | e 185 | oo 3,500 |09/14/2015. | 06/12/2020.
3135G0 K3 6 | FNMA ...t sssssssssssnssssssnsnsns | wennees | 0 | oversnenens | oeverneens 1. 99,813 |..... 95.403 100,000 99,859 0 | oo 18 0 [0 1002125 | 2.140 05/18/2016. | 04/24/2026.
313560 Q8 9 |FNMA OSSP PPOPPUTSRPPOPURPUTIURUOPUOURN VOOV VRN IUUOPOOURPR IR 1. 99,820 |..... 96.984 100,000 99,898 0 [ o3B[0 [0 100012375 | 1.410 10/21/2016. | 10/07/2021.
53945C HD 5 |LOS ANGELES CAWSTWTR SYS.....ccomiimireririerissinnersesssssssensssesssssenes. | eeenee | o | vovereenes (. TFE| oo 200,000 |...100.605 200,000 200,000 0 [ om0 | i | 0 [1003.244 | 3.240 05/10/2017. | 06/01/2027.
73358W  UF 9 |PORT AUTH NY &NJ 2| 1FE 107,075 |...102.317 100,000 105,136 0 [ covverrereen(810) | a0 | 0 [1003.621 | 2.650 07/19/2016. | 10/15/2026.
73474T  AG 5 |PORT OF MORROW OR TRANSM FACS........cccomurumrmmerierieessnnsserieseseesenes | covenen | oo | veverneenns (. {15 N 101,700 |..... 99.670 100,000 101,077 0 [ ceerrrrerree(387) | i | a0 102,737 | 2.310 05/11/2017. | 09/01/2021.
783186 NE 5 |RUTGERS UNIV NU...ooiiiiiiiiiinniiiniiissisenissississssisssssenssssessensssnsssnsssnsssessnnss | eovnnne | | evsennene | | oonens 153 211,280 |...100.613 200,000 201,989 0 [ (1,439) [ oo [0 [1...3.896 | ... 3.120 11/28/2011. | 05/01/2020.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation: e 1,326,587 XXX . 1,294012 | o 1,300,000 1,312,079 0 XXX XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128M4 WK 5 | FHLMC G03050 ...105.953 13,704 14,532 0 [ crrrrrreen(229) | 0 | vvvieciineenn0[100225.000 e 3.720 12/02/2011. | 07/01/2037.
3128M7 L4 6 | FHLMC G05447 ...104.391 19,358 20,247 0 | e (209) | o0 [0 [14500 | 3.610 11/21/2011. | 05/01/2039.
3128M8 AV 6 |FHLMC G06020 ..106.932 | i 8,970 | 8,388 9,060 0 | crveeieeen(188) [ o0 [0 10....5.500 3.770 03/27/2012. | 12/01/2039.
3128MJ S35 | FHLMC GOB537......cccevmirrrineirerinrisneesensssisensssssssssesssssessssssssssssseesssssssessans | eonnees | oo | coneenneeedt | vovivenen | i 125,265 | o 98.238 127,102 125,432 0 | o221 | 0 [0 [12.3.000 .. 3.190 07/28/2014. | 07/01/2043.
3128MJ  UA 6 | FHLMC G08576 ...100.689 52,580 52,686 0 [ o (14) | i | viciiciinenn0[1000.3.500 e 3.460 03/19/2014. | 03/01/2044.
3128MJ W 9 |FHLMC G08627 ...100.367 164,336 170,925 0 [ cvrrrreenne(1,035) | o0 | viviieiineen0 [ 100.3.500 .o 2.900 04/21/2016. | 02/01/2045.
312928 B3 3 |FHLMC C09058 ..102.244 41,746 43,313 0 [ covrerrrreen(207) | 0 | viiieiinenn0[1004.000 e 3.370 03/19/2014. | 03/01/2044.
3132GK  F4 3 |FHLMC Q04087 ...100.741 19,784 20,060 0 | e (@) | 0 [0 [12.3.500 | 3.270 12/02/2011. | 10/01/2041.
3132GV L6 7 |FHLMC QO9949.........oirrirriirrinriiieeiinnsiiessissssssssessssssssssssssssssssssnnssins | sonenen | o [ eovvnened [T iviiiinnn.80,810 | e, 98.241 76,997 80,191 0 [ covrerrrreenn(@30) | i | i [1022.3.000 e 2.380 12/04/2012. | 08/01/2042.
3138AW  4W 0 | FNMA #AJ5336 . ...100.310 31,248 31,900 0 [ corrrrrrreen(226) | o0 | o0 [10222.3.000 e 2.300 03/26/2012. | 11/01/2026.
3138M2 A3 0 | FNMAHAD925........courviniirrireiseeiseesesiseesssesisessssssssss st ssssssssssssssssssenss | sieees ..61,162 |...100.780 57,227 60,573 0 | oovrererereenns(465) | o0 [0 [1..3.500 | 2.620 12/04/2012. | 07/01/2042.
31398Q  ZS 9 |FHLMC 3745 AV....cevuuiiieiiriiciiesiesesississesesssssssessesssssesssssssssessesssene | ovenen | oo | vevesneenns Z ) I L1 N 162,346 |...102.195 | ....cccvevrrnnee 152,518 149,242 154,629 0 | cooreeeree2,165) | o0 [0 [10.4.000 ... 2.460 12/20/2011. | 09/15/2023.
3140F9 WA 9 [FNMAHBD2440..........ooverieeeieireieesieeisesieeisessssiss st ssssssnnes | eeeeas ..100.213 210,800 215,305 0 | oo (893) | 0 [0 [1..3.500 ... 3.180 01/24/2017. | 01/01/2047.
314005  NM 7 | FNMAHBMI295.........cooirieieiiesieses s ssssesssssssssnsnns | soenes ...104.162 118,885 125,074 0 [ cvverenne(1,223) | i | viiiiciireenn0 [0 4500 e 3.440 02/23/2018. | 06/01/2047.
B1417Y  TT 4 [FNMABEMADSE ..ottt ssissssnns | eeeees ...102.825 46,456 48,094 0 [ crrrrrerree(272) | o0 | o0 [10024.000 oo 3.390 11/21/2011. | 11/01/2040.
31418C WV 2 | FNMAHMABB59.........ooeviieiieeiieieiciesie et snsssssssesnsnns | oevenes e 246,263 | 98.923 , 253,920 246,408 0 [ 284 | iinienn0 [0 .....3.000 | 3.570 09/27/2018. | 04/01/2038.
31418R GS 4 [FNMA HADBB0B.......coooieoirririisisssrssnnssenssenssseesssnssssssssnsenssssssensssssssnssssssssses | connne | | enenenenes 4 1 I 12,098 .. 104.743 | oo 11,999 11,455 12,028 0 [ (128) [ o0 [0 [14.500 ... 3.540 12/02/2011. | 04/01/2040.
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUNtIES. ... 1,441,956 XXX 1,430,457 0 XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations............cerrrreirnininsnneisessssi s seeesnees 2,768,543 XXX 2,742,536 0 XXX XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obligations
00206R BN 1 [AT&T INC...oooiriiiierieeieceseeisienie st eesssssess st sssssensensessssenns. | sevenes 2| 2FE 194,171 | ... 96.032 | ..o 192,064 200,000 196,715 | ovvveverrvrineennn [ v 775 |0 |0 10002625 | 3.070 11/06/2015. | 12/01/2022.
025816  BM 0 | AMERICAN EXPRESS CO....covvvurirrireiiiieriesisessssississsssessesssssssssisssssnss | seeees 2| 1FE 199,842 |..... 96.544 | ..oovvvin 193,088 200,000 199,885 | ..oovvevvrrirennend0 [ e300 | 0 [102.2.500 e 2510 07/27/2017. | 08/01/2022.
037833  AK 6 |APPLE INC......cccoviririeriniririnsinsissinesienissinssssssssssssensssssssssssssssssessensns | vonnees | oo | conrvenees 1| oot IFE | 88,211 | 96.729 100,000 94,139 | o0 [ 1,218 [0 | 01002400 3.880 09/18/2013. | 05/03/2023.
039483 BB 7 |ARCHER-DANIELS-MIDLAND 102.801 200,000 207,591 | o0 [ riicie(3,360) [ o [ 0 [ 4479 | 2.660 05/23/2013. | 03/01/2021.
06051G  GY 9 |BANK OF AMER CORP.........coeuimmrirerininrrinnirerinnenenisnssninenienssnsssssssssnes [ eoneeen | oo | oo 1,28 |t IFE | 99,121 | 98.283 100,000 99,304 | .ovvvvvrrverieenn0 [ i 183 [0 | 01002738 2.970 02/23/2018. | 01/23/2022.
07177M AL 7 | BAXALTAINC...oooieeeeeevceeeeeeeeesseeseeeseseesseeessesssesssesesssssesseesssessssesseisnnes | oovene | oo | conrieneiin2 | eeieen2FE | i 105,161 | .. 99.241 100,000 103,193 | oovvverrnrrnennnn [ eviiiieeen(912) [ i | iviiicienl0 12023600 oo 2.580 10/18/2016. | 06/23/2022.
071813 BQ 1 |BAXTER INTL INC.....coovirvirierrinrinrienieriseeiesinsissessssssensenesssssssssnsnens. | vovnees | oo | cenrrenein | eeen IFE | i, 99,904 | ... 91.325 ..91,325 100,000 99,925 | ..oovvvvrrveriennn0 [ [0 | 01002600 2.610 08/10/2016. | 08/15/2026.
09247X AL 5 |BLACKROCK INC 101.108 .151,662 150,000 150,276 | ocvverrnreineeinnn [ v (88) | e | 0 1023500 oo 3.460 09/12/2014. | 03/18/2024.
124857 AP 8 | CBS CORP.......ccvvricriercrsieierssiseessssisssesssnsssesssssssssessssssssssssenssssssssessonss | vonene | o0 | verveseenn | erei@FE [ viiiiiinnnn. 100,409 | ... 94.764 100,000 100,331 | o0 [ i (50) | cviiien0 | 0 [10000.3.500 o 3.430 05/05/2017. | 01/15/2025.
126408  HJ 5 |CSX CORP......ovverrerrrireriserieriseerseeisssssniensssssssessssssssssessessessssesssssssssnnens | sevinee | oo [eonneenn 1,2 | ceiinFE | i 99,933 | .00 98.076 100,000 99,939 | o0 [ o8 [0 | 0123800 3.800 02/15/2018. | 03/01/2028.
172967 HD 6 |CITIGROUP INC.... 100.413 100,000 101,773 | o0 [ i 275) | 0 | 0 [0 3.875 | i 3.470 02/27/2018. | 10/25/2023.
25179M AP 8 | DEVON ENERGY CORP........cocoierrimriiinerierissesssesssssesiesssensssssssssssssnens | voeees 2| 2FE 104,074 |..... 97.431 | oo 97,431 100,000 101,498 | e | i (@83) | o0 | 01023250 e 2.740 11/21/2012. | 05/15/2022.
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260543 CH 4 | DOW CHEMICAL CO....coouirriiiriirrisinsisisissieiessssiessssssesessssssssssssssesssssnes | sevnes 2| 2FE 98,266 100,000 99,263 0 AT | {1 I 0 .3.000 |...... 3.200 [MN..oo. | v 383 | oo 3,000 |11/06/2012. | 11/15/2022.
277432 AR 1 | EASTMAN CHEM CO.....coecomriurrmerirerireisenisessssisssssesssssesssesssssssssesssesssssssans | soenes 2| 2FE 99,358 100,000 99,394 | o0 [ i 36 [0 | iiiil0 1023800 3.910 08/09/2018. | 03/15/2025.
30231G  AF 9 | EXXON MOBIL CORP.......cvvirrrirmerirnnrisesissessssessssesssssssssssssssssssssssssnses | e 2| 1FE 100,990 100,000 100,635 | ..ocvevrnriiverean [ vriviiieiencnn(98) [ e |0 10002709 2.590 03/18/2015. | 03/06/2025.
31428X BF 2 [FEDEX CORP................ 100,000 99,846 | ...coovvvverrernnn0 [ e 19 [0 | 01003250 e 3.270 03/21/2016. | 04/01/2026.
354613 AK 7 | FRANKLIN RESOURCES INC... 200,000 194,417 | 0 [ 791 | 0 | 0 [100.2.850 e 3.340 12/11/2015. | 03/30/2025.
361448 AQ 6 |GATX CORP. 100,000 99,685 | ..oovvveerrerinen0 [ eviiiriinenB7 [0 | 01023900 3.980 03/14/2013. | 03/30/2023.
38141G WT 7 | GOLDMAN SACHS GRP INC 100,000 99,961 | .ooovvrrriverirenn0 [ i 10 [0 | 0 1003200 e 3.210 01/18/2018. | 02/23/2023.
45866F AA 2 [INTERCONTINENTAL EXCH......c.ccocvvnece 100,000 99,591 | o0 [ i 76 [0 | 0 100..4.000 | 4.090 10/01/2013. | 10/15/2023.
45866F AC 8 [INTERCONTINENTAL EXCH........ccocuunece 100,000 100,984 | .covvvvvvvrineeenn0 [ eiiriieennn(520) | civviiciiienn0 | 0 10002750 e 2.200 11/14/2016. | 12/01/2020.
459200 UG 7 [IBM CORP.....coiiiieriieiririneiesiesetesisissesesissssessenssssssssssesssssessenssenesnnns | neveee | o0 | eovensrnens | vvene 1FE 105,573 100,000 104,229 | .oovvvrvnrineennn [ oiiiiiieennn(529) | o0 | viiviiiiciinennl0 1003450 e 2.790 05/19/2016. | 02/19/2026.
46625H QJ 2 | JPMORGAN CHASE & CO.......oovvvirrrinriireriirecenes 2| e 1FE 100,686 100,000 100,316 | ovveerenrerneerenn [ v (148) | e | 0 1002550 e 2.390 05/24/2016. | 03/01/2021.
46647P  AF 3 | JPMORGAN CHASE & CO....ccvvuiirirrieieieierisiesssssesssiessssssssesssssssssssssenss | covenes 1,251 ... 1FE 50,000 50,064 | ....ocovevviininnn0 | i () [ 0 0 [1000.3.540 L 3.520 01/29/2018. | 05/01/2028.
478111 AB 3 |JOHNS HOPKINS HLTH SYS.....oiiiiiirerierineeineisenssssssessseessssssssissssnesis | oeveine | oo | eveseninens | vovene 1FE . 100,000 100,000 | .ocvvvrenrernernen [ v [0 |0 |0 2767 e 2.760 05/01/2013. | 05/15/2023.
581557  BE 4 |MCKESSON CORP......coouirirmrriririiseissssssssssssssssssssssssssssssessssssssssseses | senees 2] 2FE 100,000 |..... 98.682 ...98,682 100,000 100,000 | ovveeriinriivereeen [ [0 |0 1003796 e 3.790 03/05/2014. | 03/15/2024.
59156R  BH 0 [METLIFE INC...c.ooviiririiricrieriiscereeissiesiessesiessssssssssssssssssensesssssssssssnenes. | eeenne | o | wveverenes | oevens 1FE 125,864 .125,596 125,000 125,513 | covvvverrneineennn [T [ e | viviiicinennl0 10223600 oo 3.510 09/19/2014. | 04/10/2024.
594918 BP 8 |MICROSOFT CORP 2| 1FE 199,790 200,000 199,889 | ovvvcrivriiveenn [ eviviiiciienn2 | 0 | 0100010550 1.570 08/01/2016. | 08/08/2021.
595620 AK 1 | MIDAMERICAN ENERGY CO......ovvrmrimririemninneimesssssiesseesssssesssssssensesens. | voneees 2| 1FE 210,970 200,000 206,901 | .oovovveeveenreenn0 [ e (1431 | e [0 1103700 | 2.870 01/25/2016. | 09/15/2023.
61746B  DZ 6 |MORGAN STANLEY.......ccooriiimiriinrineiiessiinssisssisssssssssssssesssssssssssssssssssns | sevenen | oo [ eevernesnins | e 1FE| o 149,693 150,000 149,771 | 0 [ 28 | 0 | 0 [0 3.875 | 3.900 01/22/2016. | 01/27/2026.
637432 NQ 4 |NATIONAL RURAL UTILS......coiiiriiiimeiiiriiiemiiiesesieseiessesssssisssssssssssnssenns | woveene | oo | coneeens 12] . TFE| i 199,868 200,000 199,870 | vvvverinrireennn [ e |0 |0 10223900 o 3.900 10/24/2018. | 11/01/2028.
674599 CG 8 |OCCIDENTAL PETROLEUM...........ccc.... 2| 1FE 205,992 200,000 205,002 | cooovvervrrrernen0 [ e (P21) | i [0 [12.3.500 | 3.050 08/08/2017. | 06/15/2025.
693476 BN 2 | PNC FINL SVCS.....cooiiiiiiicrisiesiesiseeisesssssiessessssssssssssesssessessssssssssenns | vereees 2| 1FE 106,160 100,000 102,239 | oovvverrnrineennn [ eviieiieeennn(686) [ o0 | iiiiiinenl0 10223300 e 2.540 11/21/2012. | 03/08/2022.
808513 AT 2 | SCHWAB (CHARLES) CORP.......cccostuueimerierirneisensseisserisessessssesssssssessssssnnes | wveees | oo | veneee 12| e AFE | o 99,840 100,000 99,874 | o0 [ 32 [0 | 0102650 e 2.680 12/04/2017. | 01/25/2023.
828807 CS 4 |SIMON PPTY GRP LP......cocoiviriinirierirrinerieeissisesiesieseseesssisssssessenssesenes | soeees 2| 1FE 149,706 150,000 149,822 | ocvvvrvvrineeenn [ eviiiinenn28 | i | iiiiinnl0 1003375 | 3.390 09/03/2014. | 10/01/2024.
863667 AM 3 | STRYKER CORP.......cooiiirieiierieiseisssssessesiesssessss s s sssessssssssnssnns | senenes 2| e 1FE 99,962 . 100,000 99,983 | .ovvvveiverierinnen0 [ e 7 [0 |0 1002625 2.630 03/03/2016. | 03/15/2021.
871829  BF 3 | SYSCO CORP......covvviicieritieisisissiessssssiesssssssesesssssssssssessssssssessssssssensss | serinns | oo | serenene 12| e 2FE| oo 99,463 |..... 93.563 | ... ...93,563 100,000 99,535 | o0 |7 | 0 | 0 [1000.3.250 3.310 06/19/2017.| 07/15/2027.
87612E AV 8 | TARGET CORP.....coooieicircriseietieriessensssissessssssssssenssssissssssssssssssssessnnee | neveine | oo | eevessnnens | voveee 1FE| oo 134,471 1..101.433 | oo 126,791 125,000 127,696 | .ocvvvvrinrineennn [ e (1,699) | i | viviiiciennd0 103875 | 2.430 11/05/2014. | 07/15/2020.
887317  BA 2 |WARNER MEDIA LLC.....ovtiiiiriiiiiieiisereiissiissssies s essiessissssssssiennes | e 2| 2FE 98,711 |..... 89.090 100,000 99,012 | oovvvvriverieen0 [ 115 0 | 010022950 3.090 05/06/2016. | 07/15/2026.
89236T CQ 6 | TOYOTAMTR CREDIT CORP........ooovviiriiiiieeiiieneieneiesseiseneisssesseneinens | ceveeen | oo [ eevveneins | e 1FE| e 199,508 |..... 98.683 200,000 199,740 | oovvvvrrnrinennnn [ eiviiicinenn89 | 0 |0 100022800 e 2.830 07/08/2015. | 07/13/2022.
91159H HR 4 |US BANCORP 2| e 1FE 99,940 |..... 95.985 100,000 99,949 | o0 [ [0 | 0103150 L 3.150 04/24/2017. | 04/27/2027.
92343V BC 7 |VERIZON COMMUNICATIONS........ccooomirimerirrerrrineriensreniresessensssssssnsessenesnne | vevene | oo | eevensrnens | voens 2FE| oo 205,966 |...101.050 200,000 204,440 | o0 | e (1,486) | o0 [0 ]102.3.500 | 2.680 12/19/2017. | 11/01/2021.
942683  AF 0 | ALLERGAN FIN LLC......ooiiiiiiiiriiiieiisneeiiesesiesesiesssiesesssssissssssssisnsnins. | e 2| 2FE 99,165 100,000 99,654 | ...oovvrvireriene0 | i85 |0 [0 (1023250 | 3.340 09/27/2012. | 10/01/2022.
949746 RX 1 |WELLS FARGO & CO 43,985 43,309 0 | e85 | 0 [ (3,677) [ ... 2,975 | ... 3.210 11/01/2017. | 05/19/2026.
94974B  GP 9 |WELLS FARGO & CO . 150,000 149,831 0 [ 22 | e | 0 [100.3.550 | e 3.560 11/06/2015. | 09/29/2025.
98458P  AC 9 | YALE UNIV....oiiiiiiriiiirinniseiieniceesississesiensiessenssssesssssssssessensssssnssens | vonvees | oo | vevivernnee | e IFE | iiiiin..203,858 | ... 99.881 200,000 200,274 0 | ovvrvnrreeene(942) | 0 [0 [11.2.086 ... 1.600 02/04/2015. | 04/15/2019.
98978V AK 9 |ZOETISINC 102.862 100,000 109,038 0 | covrrreenne(1,218) | 0 [0 [14500 |, 2.980 06/16/2017. | 11/13/2025.
078149 DW 8 |BELL CANADA.........cccooeue. 71,109 71,385 0 | coovrrverreeene(30) | v [ e (6,058) | ......7.000 |...... 6.940 10/25/2000. | 09/24/2027.
112572 AC 3 |BROOKFIELD ASSET MGMT INC. 36,654 36,645 0 | ovvrverrrnerrnenensd | vvreininnen0 [ (3,113) | ... 4.540 | ... 4.540 09/07/2012. | 03/31/2023.
112585 AG 9 |BROOKFIELD ASSET MGMT INC 36,654 36,649 0 i3 [0 [ (3,114) ......5.300 | ...... 5.300 10/20/2010. | 03/01/2021.
136765 AP 9 | CANADIAN WESTERN BK 36,654 36,654 0 | om0 | 0 [ in(3,114) | .....3.463 | ... 3.460 12/12/2012. | 12/17/2024.
140062 AD 9 | CAPITAL DESJARDINS INC.. 73,308 73,308 0 | om0 | o0 [ i(6,227) | ... 5187 | ... 5.180 04/30/2010. | 05/05/2020.
29290Z AC 4 |ENBRIDGE GAS DISTRIBUTION.........ocuuurimerimerirreneesssesersesssensenesseissnenes 36,654 36,644 0 | o] | viiiennen0 [ inn(3,113) | .....6.160 | ... 6.160 12/11/2003. | 12/16/2033.
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Annual Statement for the year 2018 of the The Order Of United Commercial Travelers Of America

SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

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

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

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

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
293365  AC 6 |ENMAX CORP......coviieiiireieiissiecesississ st ssssssensesssnsnes | sevenes 87,665 73,308 73,308 0 w3805 | ..o 3.800 |JD....... 12/02/2014. | 12/05/2024.
34527A BT 6 |FORD CREDIT CANADA CO......cocvoererieririneenerinsnsensesisseessssisssnssesssnsssensnns | veveine | oo | eevenernee ] [ i FE | i 38,651 36,654 36,565 0 2710 .....2.790 |FA....... 11/01/2017. | 02/23/2022.
350852 BJ 4 |407 INTLINC 91,978 73,308 73,273 0 .3.350 05/16/2014. | 05/16/2024.
39191Z AF 6 | GREATER TORONTO ARPTS......ccooovvimrrrrineercrinenenieneseesssssssenssssessnensns | wovenen | oo | vevevennens | e IFE | i, 99,449 73,308 74,117 0 ......6.980 11/22/2002. | 10/15/2032.
40156A  AA 3 |GUELPH HYDRO ELEC........cccosimsiinrierineirneineisenissinessensseessesssssssssnensns | evinnee | o [eovernneens | veeend TFE | it 48,956 36,654 36,654 0 ......5.264 12/01/2010. | 12/06/2030.
448055 AK 9 |HUSKY ENERGY INC 100,693 100,000 100,394 0 .....4.000 03/25/2014. | 04/15/2024.
455870  AB 1 |INDUSTRIAL ALLIANCE 92,009 73,308 73,287 0 . ....2.800 05/16/2014. | 05/16/2024.
21685W DD 6 | COOPERATIEVE RABOBANK......ccuiiuuiiiiiiiiriersssesssnisssissenssnnssensssesssnesssnenns | svrenes 200,618 200,000 200,255 0 (L)) o | 1 RO 0]....3.875 09/24/2013. | 02/08/2022.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations.............cccocoevierinas 7,164,611 .6,901,558 6,933,434 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
14041N  FB 2 | COMET 2015-A8 AB.......coomrvioreerreeeseeisneesnesessesessssessesessesesssssssssssnnsenns. | seneees | oo [ eevvenendh | s 1FE ..233,154 230,000 231,249 (V1 I (682)] .. +0rr.2.050 02/24/2016. | 08/15/2023.
254683 BP9 |DCENT 2015-A2 A. ..ot sssssssesssssnes | sevenes A 1FE]| .. ..254,082 250,000 251,460 0 (1,114)] .. ......1.900 08/10/2016. | 10/17/2022.
981464 DM 9 |WFNMT 2012-D A..ooiiiiiiciisiisnissni e sessseesssssssnsssnsssssssssssnes | cevnene | | eossnenenes 4] ... 153 [ 253,779 250,000 250,618 0 (1,340) | oo (V)] 0].....2.150 08/09/2016. | 04/17/2023.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SecUrities............uiniiiniiniiniiiinisniisniins 741,015 730,000 733,327 0 ). XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)...........wweierimiiiimisiiniisisriseesssisen s 7,905,626 | XXX | . /,580,458 | i 7,631,558 7,666,761 0 ) - XXX XXX XXX
Totals
7799999.  Total - ISSUET OBGAHONS. .....v..vesresreseiseesssessene s st | eesensines 11,709,048 ..11,029,209 | ...ccovonee 11,089,852 [ ..oovvevreiiinens 0 XXX XXX XXX XXX XXX
7899999. Total - Residential Mortgage-Backed SECUNHIES. ... 1,441,956 1,403,228 1,430,457 0 XXX XXX XXX XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMIES. . ...ttt 61,572 60,564 60,850 0 XXX XXX XXX XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities.......................... 741,015 730,000 733,327 0 XXX XXX XXX XXX XXX
8399999, Grand TOtal - BONGS............c.vveuevirrerieririieieeiiesieseseesseisese et ssssnessesssnenins | sonesineses 13,953,591 | XXX | ...........13,366,661 | ............ 13,223,001 | ........... 13,314,486 | .....c.cocvvrvivrnee. 0 .(130,217)| XXX XXX XXX XXX XXX
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
912828 2R 0 |US TREASURY N/B......cccomsiriirimirieririneiiesisssiesisesisssenns 08/30/2018........ BANK OF AMERICA.......couviuiiiirireriietisteisisssesiesise s ssss st nbsns | shsesss st enes st es bbbt iens | fosistessess e st 9,517 10,000
912828  4S 6 |US TREASURY N/B... 08/30/2018........ NOMURA SECS CO LTD....ouvuiuririiitierisieisesissisesesiessessssse s s essssssssessnnss | sevssssnssssssnsssessnssanes 99,965 | i 100,000
912828 4V 9 |US TREASURY N/B... 08/30/2018........ OSSR TOORO [SOTOORRRRN ...50,041 50,000
912828 5B 2 |US TREASURY N/B... 09/28/2018........ US BANK ..ttt | ebsent ettt | srees 124,976 ....125,000
912828  WJ 5 |US TREASURY N/ 11/02/2018. BANK OF AMERICA... ..97,168
0599999, TOtal - BONAS = U.S. GOVEIMIMENT. ... e eveittiseitsesstiss ettt ees st f ke 8 ke ek e £E1eEEoEE LR o0 E R e LR EoEE L £ L SEE£EE LR 8oL EHEEEEE S E £ EE L EEE £ EE £ E LR E SR EE 4L EEEE L EeEE£E £ E SR E£EEHEE e £EE 8L SRR eh bbb reh e f b enb b en et en ettt senes | creres 381,667
Bonds - U.S. Special Revenue and Special A
3130AE B2 5 |FHLB...coiiiicccecsceeee e 11/07/2018........ MORGAN STANLEY ..ottt sssnssssses | oessesssessessnsesessessenes 97,759 | e 100,000
3140J5 NM 7 |FNMA #BM1295 ... | 02/23/2018........ IFCSTONE. ..ottt bbbt | festesbs s en bbb st s sbnssensenss | aeere 141,999 | oo 134,517
31418C WV 2 | FNMA #MA3359 . [ 09/27/2018........ PMMTGS.. | chsesssnssens e ene st snnennes | creres 250,798 258,597 s
3199999. Total - Bonds - U.S. Special REVENUE NG SPECIAI ASSESSMENES. ........c..iuiiiiueiieiseiesesieeeseestaseetesesssessassstsss | eesssessessesassessessessssassessetassassessessesassessessssassesssssesassassessesassessessessssassessesassessessessesassessessnsessessessesassessesasssssessessesassessesanssssessessntasses  sesessessessesassessessessnsassessesnssssessesasanses | sesess 490,556 | oo 493114 | oo 2,636
Bonds - Industrial and Mi:
06051G  GY 9 | BANK OF AMER CORP.......cotviiiririiiiiieiintietesiseiesiss sttt ensesinins | aesnsinerinsies 02/23/2018........ MIZUHO. ...t | erisnies et ees 299,121 | 100,000
126408 HJ 5 |CSXCORP 02/15/2018........ UBS/WRBU......coouiiiiiiiiecisieie e | oebsssiessesissssesseesenes ...99,933 ....100,000
172967  HD 6 | CITIGROUP INC.......evuiereriiiriiiirerieniseiesissiseissie st 02/27/2018........ ROBERT W BAIRD.......cuuiutiriiiitirerinsi ittt nines | sebsensssssessnsiessessssssesssssesssessensessnssnens | soees 102,048 ceveneener. 100,000
277432 AR 1 |EASTMAN CHEM CO....cccvvrivvirrieieiieirerissiseiesssisinns 08/09/2018........ ROBERT W BAIRD.......coutiuiimiiiitiresisisisesie st sssssssssesssssssssessssssssssssses | sessssssssesssssessossanes 299,358 | oo 100,000
38141G  WT 7 | GOLDMAN SACHS GRP INC.......covviirerrirerinrircieriniins 01/18/2018........ GOLDMAN SACHS.......cootieiiiierieeitie it | oessesiessesinssensnsseses 99,951 | 100,000
46647P  AF 3 | JPMORGAN CHASE & CO....ccoovvviriireririeienieiseisienssiessssssissnsenes 01/29/2018........ FIRST TENNESSEE.........coteiiiiniriieissiseiesisiseess st ssssesses | oessesssesssnsessessansns ...50,069
637432 NQ 4 |NATIONAL RURAL UTILS 10/24/2018........ IMITSUBISHL. ...t | sensenssnssens e sens s enssnns e nsenisnerens | crsees 199,868
3899999. Total - BoNdS - INAUSHIIAl ANA MISCEIIANEOUS..............c..evrivieeiieieciiieieeiieiete ettt ettt st sesss et essetessess  eesssessessesassessessessesessessebssseesesses et essessesseseesebses et eeseesebsesaesesseese s e sessesse s et essess e e et eese b e s e st s ess e s et ensesse b et eesess et et enses et et essessesetenses  oetssessessssansessessessnsansessesnssssessesesenss | sreees 750,348 cevrnnn. 150,000
8399997, TOtAl - BONMS = P 3.ttt E e f R f e H e E £ fE1e0EoeE e f e E e E e o0 E S E LR f S E R E SR EE LR EEE SRR SR E R E SRR SRR E R L LRt E LR SRR f LR Ef LR R e en e fenteeeer et en ettt | eerere 1,622,571 ......1,628,114
8309999, TOAl = BONAS. ...ttt 818888888881 E 8881 £ 1L E 888 E kL8 E e £E1eEE e R RS LR AL e oL E oLt E LR L L L LR E LR LR L L E R LR LR EE LR R LAk E LR E et LienEeEerb ettt et en st ente | baniae 1,622,571 | oo 1,628,114
9999999. Total - Bonds, Preferred and COMMON STOCKS............c..iuiuiiieiiiiieiieiietieei sttt eesesseesenes e bt s et s et E sttt e bbbttt ettt es et esies | Caneseessessas s ess et est e s eneeneniensenis | arines 1,622,571 XXX




Annual Statement for the year 2018 of the The Order Of United Commercial Travelers Of America

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15

F Current Bond

0 Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B.JA.CV. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
Bonds - U.S. Government
38378K DB 2 |GNMA 201343 B [ 12/0172018. TMBS PMT..ccooccmsmrrsrsriirieeee | | a8 | 34415 | . 34,988 34,441 0 (26) 0 0 34415 0 04/16/2039.
912828 RE 2 |US TREASURY N/B | 08/31/2018. | VARIOUS . ] 125,000 | oo 125,000 | oo, 124,700 | vovvove. 124,959 0 4 0. 0 125,000 0 08/31/2018.
912828 RP 7 |US TREASURY NJB.... .| 05/29/2018. | CITIGROUP/ELECTRONIC.........o...... ) ‘ 199.789 | oo 200,000 | ........202,184 200287 0 (142) 0 0 200,146 0 10/31/2018.
912828 VA 5 |USTREASURY NjB............... .| 12/04/2018. | JP MORGAN.... 24428 | 25,000 | . 24,396 24,806 0 23 0 0 24,829 0 04/30/2020.
912828 WS 5 [US TREASURY N/B....ooooroeeereseeeeeessescenessere .| 1102/2018. | JP MORGAN.... 99,391 | o 100,000 | . 99,707 99,909 0 51 0. 0 99,960 0 06/30/2019.
0599999. Total - Bonds - U.S. Government TN 483,023 | .......... 484415 | .......... 485975 | ............ 484,402 0 (53) 0 0 484,350 0 XXX
Bonds - All Other Government
56344Z BB 4 |MANITOBA PROVINCE..........cccooviimirminiiririniinns .| 11/15/2018. 61,708 47,917 0 (241) 0| cveeeeeen(241) ] o 11,071 | BB TAT | (13,425) [ oo 0. (13,425) 11/15/2018.
642869 AE 1 |NEWBRUNSWICK .. 10/18/2018.]TD.... 24,963 19,857 0 1 0 [ oo | 005,900 | e 24,967 | (5,839) | .oovevereerra B | e (5,795) 06/03/2043.
669827 8Z 3 |NOVASCOTIA .| 10/18/2018. | TD.... 27,860 21,748 0 (48) 0| corrrieeeron(48) | 05,808 | oo 27,507 | .o (6,59) | ........ 1,469 | ......... (5,126) 06/01/2042.
669892 EG 9 |NOVA SCOTIAPROVINCE. - [10/18/2018.| TD.... - s 91636 | 127,910 99,934 (o ] — 0 | cooveerseiina(8) | 227,950 | ........0.... 127,879 | ... (31,619) .........3,100 | ........ (28,519) 06/02/2062.
683234 LN 6 | ONTARIO PROVINCE. 0510212018, | TDovvsvvrvessssessssnsssssesssssesssssesssnns | ATT083 | e, 131,955 | ....oooo. 252,085 LAB15T8 | o (N (1,318) | oo 0 [ ooooinna(1,318) | 100 51712 | 231,972 | (55,338) | .......399 | ........ (54,939) 08/25/2028.
683234 YD 4 |ONTARIO PROVINCE. - |- | 12/06/2018. | TD.... | 202,801 | ... 164,944 | ... 224949 | .............181,904 0 (112) 0| oo (112) ] ... 42,027 | ...........223,820 | ...... (53,468) | ......32,449 | ...... (21,019) 06/02/2037.
689551 ED 7 |OTTAWACITY OF o [1OAB12018. | TDovrvsvensssessssessssesssssessssessses | B389 | 36,658 | 47,934 39,673 0 1 0 | oot [ 08,266 | oo 47,940 | ..o (9724)|........5,262 | ....oo0 (4,462) 07/30/2053.
741666 CS 8 |PRINCE EDWARD ISLAND..........oooorscscccrrrr. .| 12106/2018. 57.278 46,726 0 36 036010796 | oo 57558 | .o (13,750) . 11/19/2037.
891288 DD 1 |TORONTO CITY OF......cocomierneiernrincererirerneinnnns .| 12/06/2018. 30956 | 47,238 37,967 0 (89) 01.. 46,649 |............ 995 5,183 06/10/2041.
1099999. Total - Bonds - All Other GOVEIMMENL..........ccccccocevvrerrrensssiiinisnrinissiiins oo | 713024 | 582,069 | ........ 871,925 677,304 0] s ((NAL)] [V . (1,779)] ...... 171511 | 847,039 |...(188,763)] ......54,747 | ..... (134,016) XXX
Bonds - U.S. Special Revenue and Special Assessment
196558 RW 2 |COLORADO RVR TX MUN WTR .. | 06/27/2018. | OPCO......ccooervcriciirisricniines . . 200,712 200,000 .200,000 200,000 0 0 0 0 200,000 0 01/01/2019.
3128M4 WK 5 |FHLMC G03050 ..112/01/2018. | MBS PMT 3,436 0 (26) 0 0 3,410 0 07/01/2037.
3128M7 L4 6 |FHLMC G05447 ..|12/01/2018. | MBS PMT, 4,018 0 (21) 0 0. 3,996 0 05/01/2039.
3128M8 AV 6 |FHLMC G06020 .. | 12/01/2018. | MBS PMT 1,932 0 (16) 0 0 1,917 0 12/01/2039.
3128MJ S35 |FHLMC GO8537........oeveeiircieriereineierinsicenenins .. | 12/01/2018. | MBS PMT 14,576 0 12 0. (1 14,587 0 07/01/2043.
3128MJ  UA 6 |FHLMC GO8576.........ccoverrererrerreirerinenes ..|12/01/2018. | MBS PMT 7,601 (N T5) 1 E— 0 0 7,601 0 03/01/2044.
3128MJ VWV 9 | FHLMC GO8BB2T........oocveerrrierirerierinriresineisenenins .. | 12/01/2018. | MBS PMT 25,850 0 (44) 0 0 25,806 0 02/01/2045.
31292S B3 3 |FHLMC C09058 ..|12/01/2018. | MBS PMT 6,599 0 (12) 0 0 6,587 0 03/01/2044.
3132GK  F4 3 |FHLMC QO4087.......cooerererrireirererirerserenirerienis .. [ 12/01/2018. | MBS PMT 2,963 (| ()] I— 0 0 2,960 0 10/01/2041.
3132GV L6 7 [FHLMC Q09949.........ccooevirrieirieieieeiereieiseienienns .. | 12/01/2018. | MBS PMT 8,714 0 (22) 0. 0 8,692 0 08/01/2042.
3138AW AW 0 |FNMA#AIE336........oooreeoeerssccoeeesesoeens oo .| 12/01/2018. | MBS PMT 8469 0 @7) ol. 0 8,441 0 11/01/2026.
3138M2 A3 0 |FNMA#A09925............. v | | 12/01/2018. | MBS PMT 7,207 0 (25) 0. 0 7,182 0 07/01/2042.
31398Q ZS 9 |FHLMC 3745AV. ..112/01/2018. | MBS PMT . 28,430 0 (189) 0. 0 28,241 0 09/15/2023.
3140F9 WA 9 |FNMA #BD2440 [ 12/01/2018. | MBS PMT 22919 | . 23464 22 947 0 (28) ol. 0 22,919 0 01/01/2047.
314005 NM 7 |FNMA#BM1295.. | 1200112018, | MBS PMT...cooovsvsvesvvssssssssssssses |l 15682 | 15,632 | o 16,502 0 0 () 0. (U I 15,632 0 06/01/2047.
31417Y  TT 4 |FNMA #MA0561.. ..112/01/2018. | MBS PMT 6,831 6.582 0 (18) 0. 0 6,564 0 11/01/2040.
31418C WV 2 |FNMA #MA3359.. .. | 12/01/2018. | MBS PMT 4,535 0 0 2 0. 0 4,676 0 04/01/2038.
31418R  GS 4 |FNMA #AD3808 - | 12/01/2018.| MBS PMT . 2,184 2,307 2,195 0 (1) 0. 0 2,184 0 04/01/2040.
314196  CZ 5 |FNMA#AE5487 .| .| 10/25/2018. | VARIOUS R ] 27,951 28.976 28.619 0 (200) ol. 0 28,419 0 10/01/2025.
438701 WS 9 |HONOLULU HI CITY & CNTY WSTWTR SYS...... |..|02/21/2018. | CALL at 100.303 ) , 200,606 | ........200,000 | ... 200,000 200,000 0 0 0l. 0 200,000 0 07/01/2021.
59250Y ' DF 3 |METROPOLITAN TRANSN AUTH NY.... | - | 08/14/2018.| OPCO Oy PR 176,085 | ..o 175,000 | .......o. 192,834 177,489 0. 0 175,718 0 11115/2018.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS............  cvoorvvervvinricieeseessssssssssssssssssssssssssnins | 776,749 | .......... 774,265 | .......... 800,440 ..757,627 0. 0 775,532 0 XXX

Bonds - Industrial and Miscellaneous
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
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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.JA.CV. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
05531F  AS 2 |BB&T CORP... | 09/27/2018. | GOLDMAN SACHS...oocosvesvesvssvesene | 198,466 | ......... 200,000 | .......... 199,758 | .ovvceee. 199,901 0 35 0 199,937 0 (AT | o (1471 [ 5,894 | 01/15/2020.
06406H BM 0 |BANK OF NY MELLON CORP .| 10/24/2018. | MORGAN STANLEY......oocccrscccrrcccn. 3 202776 | 200,000 | ........230,372 208,429 0 . (5,002) 0 203,427 0 (651 | e (651) | ... 10,325 | 05/15/2019.
12189L  AB 7 |BURLINGTON NORTH SANTA FE. - | 11/07/2018. | HILLTOP, . . 100,392 | ...oooo. 100,000 | .......... 102,890 | coovo..e. 100,907 0 (312) 0 100,595 0 09/01/2020.
172967 HC 8 |CITIGROUP INC .| 02/27/2018. | MORGAN STANLEY......ovrrseroeerrecrcrree ) . 100,009 | ..o 100,000 99,649 99,946 0 12 ol.. 99,958 0 09/26/2018.
277432 AH 3 |EASTMAN CHEM CO < [ 0810972018 | TD.ovoveneenvessssessvessssnssens | 103,108 | 100,000 | ... 114,164 | oo, 103,898 | coooovverennn R (1,259) 0 102,640 0 11/15/2019.
38141G RC 0 |GOLDMAN SACHS GRP INC. .| 01/22/2018. | MATURITY... -l . 100,000 | oo 100,000 99,958 99,999 0 1 0 100,000 0 01/22/2018.
74456Q AS 5 |PUBLIC SVC ELEC & GAS -1 02/16/2018. | MKTX . . 100,579 | oo, 100,000 | ........ 117,873 | oo 100,991 0 (405) 0 100,587 0 05/01/2018.
007863 AH 6 |AEROPORTS DE MONTREAL ..110/18/2018. | TD ...54,981 i 59,652 0 0 o0 | o0 | 17,453 | oo 76,805 | ... (19,344) | .. 09/26/2042.
12657Z AW 3 |CUINC..coooirirrrs - | 12/06/2018. ..73,434 59,652 0 0 [ o0 | 0 | 00 13,782 | o 73,434 | (17,542) | .. 10/24/2041.
12657Z BG 7 |CUINC .. | 10/18/2018. 38,352 39,768 0 0 | o0 | oo | oo (1,415) [ 038,352 [ (45) 07/27/2045.
136069 CV 1 | CANADIAN IMPERIAL BK.....oooccrcooreeesscoene | 06/06/2018. | CALL @t 100.000......vrsvvsrssrscmriee | | gpgga | oeEga | 115,212 93729 0 10| o0 o0 21655 | 115,395 | o (24,090) ). 06/06/2023.
350852 AM 8 |407 INTLINC .. | 12/12/2018. 97,784 79,454 0 3| o0 | i3 18,357 | 97,815 | L (22,912) ). 02/14/2036.
45824R  AA 7 |INTEGRATED TEAM SUHC.....ccovvvrinirireiiriine ..110/18/2018. 23,363 18,978 0 0 [ v | 0 | 4,385 | 23,363 (5,081) | .. ) 11/30/2042.
548243 AF 1 |LOWER MATTAGAMI ENERGY. o [ 101812018, | TD.vvsevvrcivvessernsssvnsssisnsssmsssnnsesns || aage | asepd| 48,563 39,768 0 0 | o0 | o0 | 8795 | o 48,563 | . (10,255) | .. ) 09/21/2043.
739239 AB 7 |POWER CORP CANADA.... .. | 09/06/2018. | CALL at 102.856... ! 97,853 79,527 0 5 e | o5 {18374 | 97,906 . (22,231) ) 04/22/2019.
780086 GH 1 |ROYAL BK OF CANADA. .1 12/11/2018. | MATURITY . . 74,688 ..73,308 93945 79,529 0 8 O o8 14448 | 93085 | . (19,297) ). 12/11/2018.
78461G  AB 8 |SNC-LAVALIN INNISFREE - | 06/27/2018. | VARIOUS . | 46,854 35,465 | oo 47,368 38478 0 0 0| o0 | 8,890 | v 47,368 | ..o (10,981) | ......10,467 ). 06/30/2044.
95751Z AN 3 |WESTCOAST ENERGY .| 12/06/2018. . 97,912 79,536 0 0 0 vvveieieeeenn0 118,376 | 97,912 |, (23,390) | ..oevvee 1,39%4 )| - 10/28/2041.
987172 AA 1 [YORKUNIV....cooooiiiriiriiiricenesececeseesenes o [ 1071812018, | TD.ovovvvvnrciirrissnisisinns . . 108,371 | vovvvvveee. 97,882 79,515 0 0 0] o0 [ 18,371 | .. 97,887 | ..o (21,292) 03/07/2042.
3899999. Total - Bonds - Industrial and MISCEIANEOUS..........cooccovvrrirressivrenss e | 1,697,553 | ... 1,589,271 | ... 1,873,137 | e 1,661,657 | ..o 0 0 | (6,904) . ...(196,460) | ....... 75925 | ... (120,535) | ...... 69,400 | XXX
8399997. Total - Bonds - Part 4 ......3,670,349 | ......3,430,020 | ...... 4,031,477 3,580,990 0 ...(11,202) .3,922,850 | ....(385,223) | ..... 129,957 | ...... (255,266)| ..... 123,613 XXX
8399999, S — 3,670,349 | ...... 3,430,020 | .. 4,031,477 3,580,990 0 3,922,850 | ....(385,223) | ....129,957 | ......(255,266) | ....123,613 | XXX
9999999, Total - Bonds, Preferred and COMMON StOCKS..............imrrvvviriniriviiinines nreevisinnssssissesssisssssssssssssssssssssssssssssssssssssssssssssssssneenns | 3,670,349 XXX | 4,031,477 3,580,990 0 3,922,850 | ....(385,223) | ..... 129,957 | ...... (255,266) | ..... 123,613 XXX
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Sch.D -Pt. 5
NONE

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

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25
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SCHEDULE E - PART 1 - CASH

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
KEYBANK CLEVELAND, OH USA......oouvrimrinrriinesrissssssssssessisssssssssssessessnss | sessnnes | vernned 0.00 0 0 210,004 | XXX
MODERN WOODMAN BANK ROCK ISLAND, L USA.......crrvieierriernereesneesessssesssssssessssssessssssnens | wvesnee | vernned 0.00 6,087 0 (66,279) | XXX
ROYAL BANK CALGARY, AB CANADA........covvvmmerrmimmnsrisnssssssssssssssssesssssssssssnsenns | svssnnes | vernned 0.00 0 0 249,271 | XXX
RBC DEXIA TORONTO, ON CANADAL.......correvrmrreisaereesssesnsssssesssssssssssssssssssssns | cosseenes | oneened 0.00 952 0 167,637 | XXX
0199999. Total - Open Depositorie XXX XXX 7,039 0 560,633 | XXX
0399999. Total Cash on Deposit XXX | XXX 7,039 0 560,633 | XXX
0499999. Cash in Company's Office. XXX | XXX XXX XXX e, 2,110 | XXX
0599999. Total Cash XXX | XXX 7,039 0 562,743 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 1,673,845 | 4. April 1,226,817 | 7. July. 2,074,552 | 10. October. 2,181,492

2. February. 1,639,759 | 5. May. 1,133,467 | 8. August. 1,263,176 |11. November. 1,527,443

3. March 1,200,678 | 6. June, 1,721,249 |9. September. 2,070,098 | 12. December. 2,575,701
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5
CUSIP Date Acquired | Rate of Interest

Description

6

Maturity Date

7
Book/Adjusted Carrying Value

8
Amount of Interest Due & Accrued

9
Amount Received During Year

Exempt Money Market Mutual Funds as Identified by the SVO

31846V 419 [FIRST AMERN TREAS OBLIG FD.c [E— [12/2972017......] 1.050 | ...100,184 0
8599999. Total - Exempt Money Market Mutual Funds @s Identified by the SVO.............c..i s es s R e LeAne L ....100,184 0
All Other Money Market Mutual Funds
31846V 20 3 [FIRST AMERN GOVT OBLIG FD.. e [ [12/26/2018......] 1811 ] 47,110 0 1,229
8699999. Total - All Other MOn@y Market MULUAH FUNGS.............o.vvuucriiiiirii 100000 800088100 S8b b I 47,110 0 1,229
------------------------------------------------------------------------------------------------------------------ 147,294 0 1,392

8899999. Total - Cash Equivalents
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OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

Deposits for the

Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama AL 0 0 0 0
2. Alaska AK 0 0 0 0
3. Arizona AZ 0 0 0 0
4. Arkansas AR 0 0 0 0
5. California CA 0 0 0 0
6. Colorado Cco 0 0 0 0
7. Connecticut, CT 0 0 0 0
8. Del DE 0 0 0 0
9. District of Columbia DC 0 0 0 0
10.  Florida FL 0 0 0 0
11, Georgia GA 0 0 0 0
12.  Hawaii HI 0 0 0 0
13.  Idaho. ID 0 0 0 0
14.  lllinois L 0 0 0 0
15.  Indiana IN 0 0 0 0
16.  lowa 1A 0 0 0 0
17.  Kansas. KS 0 0 0 0
18.  Kentucky. KY 0 0 0 0
19.  Louisiana LA 0 0 0 0
20. Maine ME 0 0 0 0
21, Maryland MD 0 0 0 0
22.  Massachusetts MA 0 0 0 0
23. Michigan Ml 0 0 0 0
24, Minnesota MN 0 0 0 0
25.  Mississippi MS 0 0 0 0
26.  Missouri MO 0 0 0 0
27.  Montana MT 0 0 0 0
28.  Nebraska NE 0 0 0 0
29. Nevada NV 0 0 0 0
30.  New Hampshire NH 0 0 0 0
31, New Jersey. NJ 0 0 0 0
32.  New Mexico NM 0 0 0 0
33.  New York NY 0 0 0 0
34, North Carolina..........cc..ccoeurvuveunnccd NC|..... ST.. | DEPARTMENT OF INSURANCE 100,184 100,184 0 0
35.  North Dakota ND 0 0 0 0
36, OO OH|.....B.... | DEPARTMENT OF INSURANCE 400,384 398,200 0 0
37.  Oklahoma OK 0 0 0 0
38.  Oregon OR 0 0 0 0
39.  Pennsylvania PA 0 0 0 0
40.  Rhode Island RI 0 0 0 0
41, South Caroling............ccecevverenres SC|.....B.... | DEPARTMENT OF INSURANCE 124,979 125,474 0 0
42.  South Dakota SD 0 0 0 0
43, Tennessee. N 0 0 0 0
44,  Texas X 0 0 0 0
45, Utah uT 0 0 0 0
46.  Vermont VT 0 0 0 0
47.  Virginia VA 0 0 0 0
48.  Washington WA 0 0 0 0
49.  West Virginia WV 0 0 0 0
50.  Wisconsin Wi 0 0 0 0
51. Wyoming WY 0 0 0 0
52.  American Samoa, AS 0 0 0 0
53.  Guam GU 0 0 0 0
54.  Puerto Rico PR 0 0 0 0
55.  US Virgin Islands Vi 0 0 0 0
56.  Northern Mariana Islands MP 0 0 0 0
57.  Canada ....B.... | OSFI 1,550,524 1,808,211 0 0
58.  Aggregate Alien and Other. XXX XXX 0 0 0 0
59.  Total XXX XXX 2,176,071 2,432,069 0 0
DETAILS OF WRITE-INS

5801. 0 0 0 0
5802. 0 0 0 0
5803. 0 0 0 0

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

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