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Annual Statement for the year 2019 ofthe S afe Auto Value Insurance Company

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2
Percentage
of Column 1
Amount Line 13

3

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3 +4)
Amount

6
Percentage
of Column 5

Line 13

Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments.......
1.02
1.03
1.04

All Other GOVEIMMENS.........ovurererieeerireseerereseiesssssseeeessssssesesseses
U.S. States, Territories and Possessions, etc., Guaranteed.............
U.S. Political Subdivisions of States, Territories and

P0ssessions, GUAranteed.............ovureeeneereurneeneereeeesseeeeeeeseeseeseens
U.S. Special Revenue and Special Assessment Obligations,

etc., NON-GUAranteed...........ccovuivevveiereieee e
Industrial and MiSCEllaNEOUS............oveererrererrrereieeneereeee e
HYDFI SECUMEIES....euveeceiecreere et
Parent, Subsidiaries and Affiliates............cccocovrvevereiieveieceeeeeees
1.09 SVO Identified FUNGS........ccorvvrieeiieinieenieee s esesseees
1.10 Unaffiliated Bank Loans
1.11 Total Long-Term Bonds

Preferred Stocks (Schedule D, Part 2, Section 1):

2.01 Industrial and Misc. (Unaffiliated)..........ccccoveerirereeiieeieiecsinns
2.02 Parent, Subsidiaries and Affiliates...........cccccocevveeeceeieceeec e
2.03 Total Preferred StOCK.........ocwieririneneieeeineise et ieesseseieenes

Common Stocks (Schedule D, Part 2, Section 2):

3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) .............
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........ccccovvrvverennee
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccceovvuucne
3.04 Parent, Subsidiaries and Affiliates Other...........c.cocovnenincneineinenn.
3.05 MULUEI FUNDS.....cooiviiiiieceiicseei et
3.06 Unit INVeStMENt TIUSES......c..ovueueieireireenereeeeieseise e
3.07 ClosSed-End FUNGS........covuuiereiieiieiiieiiiecieeiseieeisese e
3.08 Total Common Stocks.

1.05

1.06
1.07
1.08

Mortgage Loans Schedule B):

4,01 Farm MOMQAgES. ......ccvverreuiiirieieieiesieie st sessssns
4,02 Residential MOMgages. ..o ssssessenns
4.03 Commercial MOMGAQES. ..ot esssians
4.04 Mezzanine Real Estate LOans..........cocvcuvinirnecrniineenersineresnineine
4.05 Total Mortgage Loans

.............. 1,592,368
.............. 3,750,130

221,756

..221,756

.............. 1,592,368
.............. 3,750,130

....221,756

.............. 1,592,368
.............. 3,750,130

..... 3.8

5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY........cccovvvverercrerersersieseeisssesen | ceeresesisesssesessensns | evesveesennnnns 0.0 [ e | e (01 I 0.0
5.02 Properties Held for Production of INCOME..........c.cevveveeveieereeniienens | eevrereseeesieseeienens | eveeriereninnnns 0.0 [ e | e (01 I 0.0
5.03 Properties Held for Sale...........cccevveereveeeesieeseeeesieeeeseseeesisnens Levssnessessssssensssssesenss | eersnrereereens0:0 roriiisiisiniisisieieiinies | oveeresisissessesisssiesiess | coresesissessesssssinens 0] i 0.0
5.04 Total Real EState.........coocrvveneeneenerncrrernsrinseneenerneninennesisssissssinns | eeenernesnsennenneensedd | vvrnneinnnnn 0.0 | 0 [ 0 | i (1N ST 0.0
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1)......cccoumeeneeneeneeneenesnesnssnsesenens | eveeirerineennn: 146,238 | .coovvririnne 25 [ 146,238 | ... | e, 146,238 | .....ccovvveneee. 25
6.02 Cash Equivalents (Schedule E, Part 2).........c.ccceveveeeecereereeseereenes | e 93,651 | coveererrrirennns 16 | oo 93,651 | cvvvvereeerieeeeeerierees | e 93,651 | coveeverrrirnnns 1.6
6.03 Short-Term Investments (Schedule DA)..........cccocveeververeeseisiiereens Lo | eveeresrensnens 0.0 [ Lo | e 0] i 0.0
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| coccoveerennee 239,889 | ...ccevvrnn 41 |, 239,889 | ..ooveeeee (0] I 239,889 | ...ccovvrnn 4.1
7. CONTACt LOBNS......couiiririeiierisrieisesissieissississessssesssssssssessssssessesssssssssessessss | sesssssessssssssssssssssnsnsss | sesssssessessnnes 0.0 | e | e (] I 0.0
8. Derivatives (SChedulE DB)........cc.covririnrrrininrnnieessessississessesessesssssssesns [ sesessesssssssessssessssssnsses | snsessessssenens 0.0 | v [ | e (0] I 0.0
9. Other Invested Assets (SChedUIE BA).........ovierrinrnrinrieinsisecssinsiseens [ erreessnsissessssesssennsns | conveseeessnnens 0.0 | oo [ | e (0] I 0.0
10. ReCEIVaDIES fOr SECUMHES. ......vererrerrerrirnrireirereesieessessessssessssssssssssssssesss | sesssessessssssssssssssssnesnss | sovessessssesens 0.0 | v v | e (] I 0.0
11. Securities Lending (Schedule DL, Part 1)........cccovveuernrirrrnrnninenneneeinens | corereesensensesssssnsennns | oovesserssnnenns (V01 ST PSS ). 0.0 G I ) 0.0, G P XXXoovee
12. Other Invested Assets (Page 2, LINE 11).....verrerernensineneensessisnsenses [ ssesssssssssessssssssssssssnss | oosessessssaseans 0.0 | oo | e 0] i 0.0
13, Total INVEStEd ASSELS......ovuiiieiiei oottt snssenes | eneseniennes 5,804,143 | ............. 1000 .o RN TR I— (U] I 5,804,143 |............. 100.0
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Annual Statement for the year 2019 ofthe S afe Auto Value Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13. ...t e
3.2 Totals, Part 3, COIUMN 1. ...t e

4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen

5. Deduct amounts received on disposals, Part 3, Column 15...........cccooeee..... I .. ‘ R B s
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt st s bbbttt aen
6.2 Totals, Part 3, COIUMN 13, ...ttt ren

7. Deduct current year's other-than-temporary impairment recognized:
7. Totals, Part 1, COIUMN 12, ...ttt sttt ren
7.2 Totals, Part 3, COIUMN 10.......c.oieieririeiieisisie st sesssssss sttt sss sttt s s stnn

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt ettt ten
8.2 Totals, Part 3, COIUMN 9.ttt en

9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMILEEA GMOUNLS...........cccoeveieeiciiisiteieeeteee ettt bbbt bbb bbb s s bbb s b s s b e et s e bbb et b b s bes b s st ense st

11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

4. ACCIUAL OF QISCOUNL. ...ttt ettt 888842 £ £ £ e84 E 2R b bR £ E e s bbbt
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbb

© ® N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R

15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann
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Annual Statement for the year 2019 ofthe S afe Auto Value Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 Of PHIOM YEAT.........coiuiiieicieieieie ettt bbbttt bbb s bbbt bs s

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et
2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 0
3. Capitalized deferred interest and other:
3.1 TOtalS, Part 1, COIUMN 16.........ivirierriiceieiieeesisesis sttt
3.2 Totals, Part 3, COIUMN 12........imirieeriieiriesieeesisesesese st 0
4. ACCIUAI OF GISCOUNT.......vovevereieieiesesis it
5. Unrealized valuation increase (decrease):
5.4 Totals, Part 1, COIUMN 13 NNE ............................
5.2 Totals, Part 3, ColUMN 9......ccovvvenrrrrirerrreriincrnerisseisensneneseeree o) -1 e 0
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 0
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, December 31 of prior year... 196,068
2. Cost of bonds and stocks acquired, Part 3, Column 7 6,020,055
3. ACCIUAN OF GISCOUNL.......cveovvvsceeseeisresices et 3,856
4. Unrealized valuation increase (decrease):
41 Part1, Column 12..............
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13.
44  Part4, Column 11 0
5. Total gain (loss) on disposals, Part 4, Column 19.........ccccoevrrvnrnrrereinns 4,178
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 656,410
7. Deduct amMOrtiZation Of PIEIMIUM...........eveverurrirrrerieiseseesseisesssseseseessssseese st sssse et ess s ess s s st see a8 ee s sEee s s s s ee e se eSS £ s e R e e bR en e sen s st 3,494
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............
8.2 Part2, Section 1, Column 19.
8.3 Part 2, Section 2, Column 16.
8.4 Part4, Column 15 0
9. Deduct current year's other-than-temporary impairment recognized:
91 Part1, Column 14..............
9.2 Part2, Section 1, Column 17.
9.3 Part2, Section 2, Column 14.
94  Part4, Column 13 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........cceiiurreiniireinineneecseiesesseise e ssssssesenns
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9410)........ccciriririiiieiisitese ettt nans 5,564,253
12, Deduct total NONAAMItIEA GMOUNTS.........c..eiuieiiiicirrcie bbbkt
13. Statement value at end of current period (LINE 11 MINUS LINE 12).......c.iuiueiriiciiieieiicieesie ettt bbbt bbb s s bbbt et 5,564,253
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Annual Statement for the year 2019 ofthe S afe Auto Value Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.........covveeverinees | cornrrvrerirecnineninns 221,756 | oo 228,410 | oo 220,701 | v 225,000
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS. ..o | v 221,756 | oo 228,410 | oo 220,701 | oo 225,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TORAIS... e reureeererreisiierrssisrinnisns | soeeisnessssessnssnsssssessnssnnness | eesnesensensssssessenssnsssesensenssnsne | esssesssnsensssssenssnssnssensanesnsnes | sessssssssensansssesentsne st snesnens
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals 1,592,626 1,584,423
Industrial and Miscellaneous, 8. United States .3,749,601 750,000
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada
and Hybrid Securities (Unaffiliated) 10, Other COUNMIIES........cocviverecis [ erreiiiiiesieiesicesiesesenenesns | eesvesessissesesessessssssesesssssens | seresessessesssssssssssssessessssessens | srosessessssssessesisssssesssssssnens
11. Totals
Parent, Subsidiaries and Affiliates 12, TOAIS.....coiviiereieeiieieeecereis | iesissens | esseesesssssesesessessssssssessnssssens | cresesessessesssssssssssssessessssessens | crossessessmssssessessssssesssssssnenns
13. Total BONGS......coiemmmeesssrnnsns | ovveveenisssnencnens 5,564,254 | ..coooviiiniiiiinininns 5,820,286 | ...oovcrviiiriniiinn: 5,562,928 | ..o 5,559,423
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. UNIEA SEALES. ..veouverreerrirees | roreererenneeiseesnsesnssnesnseinne | cesseessssssssssesssssseessssssssenses | onesssessssessnessssnssssnssssnsesns
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StoCkS.......oevrrssmsssssnnns | v 0 [ s 0 [ s 0
27. Total Bonds and Stocks...... | .....cccoevvrnerienncee 5,564,254 | ..coovvvvierinninne 5,820,286 | ...oovvvvrrerrirrninne 5,562,928
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Annual Statement for the year 2019 ofthe S @fe Auto Value Insurance Company

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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

......................... 4.0
......................... 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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Annual Statement for the year 2019 ofthe S @fe Auto Value Insurance Company

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

10.7

Totals

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)
....30,999 2,215,418 1,009,199
494,513 |..
7.
8.
9.
0.7 TOAIS. ...ttt | srreenes D00 O . ST DO, S [ ). S D, N SRR o ) [FSSTOTORORRRURTON | I DTSR 0.0 [ [V 0.0 [0 o 0
10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.




Annual Statement for the year 2019 ofthe S @fe Auto Value Insurance Company

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

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

1 Total Bonds Current Year

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

Total Bonds Prior Year

..196,068 ...196,068

..100.0 |....

L0IS

12.8 Line 12.7 as a % of Col. 9. ..100.0 .0.0
13. Total Publicly Traded Bonds
13,1 NAIC Tttt nnenes | seeesensesennens 175,628 |...cocverenee 2,855,237 |..coverennes 1,425,213 | oo 571,805 | 1,858 | 5,089,741 | 91T | 196,068 e 100.0 el 5,069,741 XXX

................. 494,513 . 01 ..

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

................. 175,628 |...............2,855,237
..3.2 ..51.3

Total Privately Placed Bonds

14.8 Line 14.7 as a % of Col. 7..... .0.
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11..........ccccoeeveer | cevvrvrveviiiiniennnn0.0 | il 0.0

......................... 00 | .00

(@) Includes §.......... 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $.. 0 current 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.

(¢) Includes$.......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5G| designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S.......... 0; NAIC3S........ 0; NAIC4S...... 0; NAIC5S.......... 0; NAIC6S......... 0.
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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 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

1.01

1.02

U.S. Governments

Issuer Obligations..........ccccccevievriernnnne.
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....

....221,756

4.01
4.02
4.03
4.04
4.05

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

5.01
5.02
5.03

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

................. 126,910 |.................350,000
..289,104 |. 221,805

.............. 416,014

601

6.02
6.03
6.04
6.05

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
Totals

7.01

7.02
7.03
7.04
7.05

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

801

8.02
8.03
8.04
8.05
8.06
8.07

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Affiliated Bank Loans - Issued
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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

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3

Over 5 Years

Through 1

0 Years

4
Over 10 Years
Through 20 Years

5 6
Over 20 No Maturity
Years Date

7
Total
Current Year

8
Column7 asa
% of Line 11.08

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed

9.01

SVO Identified Funds
Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO

10.01
10.02
10.03

Unaffiliated Bank Loans
Unaffiliated Bank Loans - Issued......
Unaffiliated Bank Loans - Acquired...

11.01
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Total Bonds Current Year
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds

.............. 1,718,265

418,062 |...

................. 350,000
221,805

Line 11.08 as a % of Col. 7.......

12.01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

Total Bonds Prior Year
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..
SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans.

Ling 12.08 @58 % 0f COL 9.

13.01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Total Publicly Traded Bonds

ISSUET OBlIGAtIONS. ... s
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities
SVO Identified FUNAS.........ccccerireieiieieiee e
Affiliated Bank Loans.....
Unaffiliated Bank Loans.

................. 350,000
....221,805

.............. 2,941,997
.............. 1,115,457
..756,890

Line 13.08 as a % of Col. 7...
Line 13.08 as a % of Line 11.08, Col. 7, Section 11

3.2

.175,627

14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

Total Privately Placed Bonds
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
SVO Identified Funds..........cccccovvverrernnne.

Affiliated Bank Loans.
Unaffiliated Bank Loans.

Line 14.08 as a % of Col. 7...
Line 14.08 as a % of Line 11.08, Col.
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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

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 O PHIOF YEAI.........cu et ssss et essss s sessssssssessessessssssessens | stssssessessossssssessessasssssessassassssssnssessssnnes 5,304,076 [ ..ottt netnnne | eress ettt 5,304,076 [ ..ocvevieeeiieeeeeee e
2. Cost of cash equivalents acquired 1,370,573 [ oottt bentens | eteis et 1,370,573
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. .......curerrerieeerresrisreseeseeisesssessesseesessssessesessessesssessessess s ses st esssessessess st essessessessaessessessasssnssessass | 1essessosssssssssssonsssssessessnsssssnssassanssessessassnnssnssns 304 | et | ettt 384 | oo
6. Deduct consideration reCeived ON QISPOSAIS...........c.cucuiveieicieiicie ettt et s b bes s sssans | ssesssessessssasteses s b es b bessessesssesse s sanea 8,581,302 | ..ueeeviiecreicreieiieeteeeeeetss et sen st esere s esaetes | everiesesesetetes sttt es sttt esennaesenen 0,581,362 [ ..ecvvereeeeiiecteeeee ettt
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........ccceveiiirririieiiesiciesetseeis e ens | et 93,657 | oo 0 | oo 93,851 | v 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)......cciiiieiiiiiiiiiieitisieisi ettt sessetessssassssssressssssessnsssens | ssssesessssesssssssessnsesessssesessssesessssesesnsesessssnes 03,6571 | v 0 | oo 93,6571 | oot 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, EO02, E03, E04, EOS5, E06, E07, E08, E09
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

[ E

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

NAIC

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

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

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity

CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligation:

912828 N3 0 |UNITED STATES TREASURY NOTE......... |SD.. | | ............ ‘ ........... 1 220,701 |...101.515 225,000 | ... 221,756 1,026 | oo | e [ 2125 |..... 2.620 |JD....... 01/02/2019. | 12/31/2022.
0199999. U.S. Government - Issuer Obligation . 220,701 XXX 225,000 ..221,756 1,026 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEINMENL........iiiiiciiiiiiiiisiisicesissi s 220,701 XXX ....225,000 ..221,756 1,026 0 0 XXX XXX XXX 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

196479 5L 9 |COLORADO ST HSG & FIN AUTH . . 2| 1FE 127,015 |...104.505 130,631 ...125,000 | ... 126,910 (105) | evevneereeeneinees [ erreerremineiserienes [ e 3.660 |...... 3.450 |MN...... 05/23/2019. | 05/01/2032.

658909 VX 1 |NORTH DAKOTA ST HSG FIN AGY ....vviirririireriiineierisisesesiesssssssesssnseenes | sevenes . 2] ... 1FE 100,000 |...102.807 ....100,000 | ... 100,000 | cooveverivrierereirins e | e | e | 3.700 |...... 3.700 [JUJ....... 05/22/2019. | 07/01/2033.

958697 KX 1 |WSTRN MN MUNIPWR AGY.....coiiiimimiimrimississsrsssssssssssenssssssssnssssssssnssnseness | weneees Y {1 TFE| oo 250,000 |..... 98.775 | .................246,938 | ....... 250,000 | ... 250,000 | .oovorvrreriniienenns [ e s | ensssienssessnieneens | aenes 2.645 |...... 2.640 | JJ....... 10/17/2019. | 01/01/2031.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations 477,015 XXX 475,000 | ..o 476,910 | .o, 0 (105) 0 0 XXX XXX XXX 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
3131XV QA 6 |UMBS - POOL ZM2249..........ooooerieiriniineiiesiesinesssssisesssssesessessessissssnnss. | vnnen | oo | vevernenenidh | v 1FE ..109,181 |...104.229 113,568 | oo 108,959 | ... 109,172 (B2) [ oo | e | s 3.500 |...... 3.420 |MON... 01/16/2019. | 12/01/2046.
3132AC PV 6 |UMBS - POOL ZTO436..........ccosvverrrerierirrerreinninsriesisnesseessnissssssessnssnenses | onene | oo | veverneeceidh | v 1FE| .. ..253,330 |..105.227 | .................265,225 | ....... 252,050 | ... 253,309 (179) | cevereerrrinrirens e [ s 3.500 |...... 3.350 | MON... 01/14/2019. | 01/01/2047.
3138WE  KE 8 | UMBS - POOL ASA792........ceviiririeneinnrieriesessesssessssssesssssssessssessssssssssnnssns | ovene | oo | veverneeenidh | voves {1 =5 256,899 |...105.491 | .................269,428 | ....... 255,402 | ... 256,899 (208) | evvvevveeerseienis [ e [ e 3.500 |...... 3.360 | MON... 01/11/2019. | 04/01/2045.

314008 A7 8 |UMBS - POOL BM3629.........covriiireiiiiceriicinsisienssssesesssssesssssssssssesssssnnes | veveene | oo | evvneerenidh | s 1FE ..256,484 |..105.334 | .................269,576 | ....... 255924 | ... 256,473 (L TN INSIRRRRIR BV 3.500 |...... 3.430 |MON... 01/10/2019. | 03/01/2048.

31418C G99 |UMBS - POOL MA2923 . ] 1FE] .. 239,718 [..104.257 | ................247,183 | ....... 237,088 | ... 239,605 (557) | cevereveririnninnns [ [ 3.500 |...... 3.180 | MON... 01/10/2019. | 03/01/2037.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... . s 1,115,612 XXX | s 1,164,980 [ ..cooovrinnes 1,109,423 | oo 1,115,458 | .oooviiiiininennns 0 (1,040) 0 0 XXX XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ . [ERTRR PPN 1,592,627 XXX s 1,645,356 | ....cooouenes 1,684,423 | ...cccoooeee 1,592,368 | ..o 0 (1,145) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

010392  FQ 6 | ALABAMA POWER CO.....cooviiiriieiieiieiinsiesesississssssssssssesssssssesssssssssenss | sevenes e AFE ] 195,800 |...101.268 | ................202,536 | ....... 200,000 | ... 196,986 1186 | oo | e [ e 2.450 01/24/2019. | 03/30/2022.
02665W CS 8 | AMERICAN HONDA FINANCE..........ccooimiuirirreirisirinerienesesessessssssessesisesenns | sevees ..249,853 |..101.215 | .................253,038 | ....... 250,000 | ... 249,922 70 | o | rerereeieeeneeinenes [ s 3.150 01/10/2019. | 01/08/2021.

035240 AQ 3 | ANHEUSER-BUSCH INBEV WOR.........ccocomieimrimiriiiesireiissiseisassissisessssnins | soeees . . 249,213 [..115.890 | .................289,727 | ....... 250,000 | ... 249,272 59 | o [ e [ e 4.750 01/10/2019. | 01/23/2029.

17325F  AS 7 | CITIBANK NA. ...ttt esisssessssesssessesssesenns. | crvenes el AFE | 249,660 |...105.626 | .................264,067 | ....... 250,000 | ... 249,719 59 | i [ s [ s 3.650 01/15/2019. | 01/23/2024.

20030N  CQ 2 [COMOCAST CORP.......coorrirriniinersensseseseessssssessssessessasisse s s ssesssesssssssas | sevees 151,889 [...102.833 | ..o 154,250 | oo, 150,000 | ... 151,262 ({720 [T RO DO 3.450 01/31/2019. | 10/01/2021.

44932H  AM 5 |IBM CREDIT CORP......c.vvtiiiriiireiicineisieisssie s issssssssssssessesssssens | sevnes e . .252,728 |..103.297 | .................258,244 | ... 250,000 | ... 251,874 (854) [ vvrrrrerrvrrieerens | cevrerirersniseeenines [ s 3.600 01/29/2019. | 11/30/2021.

46647P AR 7 | JPMORGAN CHASE & CO.....cooorermrimirmerierineeseeisesssessesssesesssssssssssssssssessss | sevees el AFE | 252,508 |...109.539 | .................273,850 | ....... 250,000 | ... 252,309 (199) | evvrvererierrnens [ e [ e 4.005 01/31/2019. | 04/23/2029.

58013M  FF 6 |MCDONALDS CORP......ocoriiiirieiiiciisieieissiese s sesssssienssssssnens | sevenes 244775 [..108.534 | ..o 271,337 | e 250,000 | ... 245,242 AB7 [ s [ e [ 3.800 01/16/2019. | 04/01/2028.

755111 BX 8 | RAYTHEON COMPANY.......ccomiiiiriirimrirtiiesiiesiesssesessesesseesiessesessssssssenns | soenes . ..246,085 |...102.024 | .................255,061 | ....... 250,000 | ... 246,970 885 [ ..o [ e [ e 2.500 01/31/2019. | 12/15/2022.

950000  2C 6 |WELLS FARGO & COMPANY.......cooimimrnmmisrirnmninnnssensnsnessmsssnssssnsssnsssssessssnens | seneee | oo | eovnenvenne ] | eonnd TFE | oot 149,729 |...105.379 ....150,000 | ... 149,776 LY PN [N IR 3.750 01/16/2019. | 01/24/2024.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations........ 2,242,240 XXX .2,250,000 ...2,243,332 1,093 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities

065403 BB 2 | BANK 19-BN17 A3.......coiiiiiiiiiiicnicinissises e | soenes 2| ... 1FM 252,499 |..105.099 | ................262,748 | ....... 250,000 | ... 252,317 (182) | ceveveverveineireens [ e [ e 3.456 03/21/2019. | 04/15/2052.

065405 AD 4 |BANK 19-BN16 A3.. IR 2| . 1FM 252,496 |...107.487 . 250,000 | ... 252,281 (215) 3741 02/01/2019. | 02/15/2052.
95001W  BA 5 | WELLS FARGO COMMERCIAL MORTGAG 19-C49 A [ERSTRTRTRON IO .. 2| ... 1FM 252,494 |..107.223 | .................268,058 | ....... 250,000 | ... 252,292 (207 [Tl USRI BT 3.760 02/21/2019. | 03/15/2052.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities [N 757,489 XXX i 799,524 | i 750,000 | ..ooocvinnnns 756,890 | ..o 0 (599) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities

14315N  AC 4 | CARMAX AUTO OWNER TRUST 19-1 A3.......... SRR IO . 2| 1FE 299,966 |...101.646 | ......ccccorne.. 304,938 | .oooiveriinne 300,000 | ... 299,977 11 | e [ e [ e 3.050 01/16/2019. | 03/15/2024.

65479K AD 2 |NISSAN AUTO RECEIVABLES OWNER 19-A A3 ISSSTSRUURRTRN BT . 2| .. 1FE 149,977 |...101.531 152,297 149,985 8 | e [ s [ 2.900 02/05/2019. | 10/16/2023.

98162Y AE 3 | WORLD OMNI AUTO RECEIVABLES TR 19-A A4... 2| 1FE 299,931 |...103.195 .309,586 . 299,946 15 ......3.220 01/23/2019. | 06/16/2025.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities s s 749,874 XXX e 106,821 | i 750,000 | i 749,908 | ..o 0 34 0 0 XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... s 3,749,603 XXX s 3,946,524 | ..o 3,750,000 | ..oovvernees 3,750,130 | oo 0 528 0 0 XXX XXX XXX

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

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
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
7699999. Total - Issuer Obligations.........c.ocreerrrersnressrssiinnns 2,939,956 XXX | 3,088,965 | i 2,950,000 | .oovvernnes 2,941,998 2,014 0 0 XXX XXX XXX XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES. ...........ovriririiiiiriiisiissiisesississssisssiessienes 1,115,612 XXX .1,109,423 ..1,115,458 (1,040 0 0 XXX XXX XXX XXX XXX
7899999. Total - Commercial Mortgage-Backed Securities: N ..757,489 XXX ..756,890 (599) 0 0 XXX XXX XXX XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMHES............ovrvererririeieieieieceeieenns 749,874 XXX . . ..749,908 |. 34 0 0 XXX XXX XXX XXX XXX
8399999, Grand TOAl - BONGS.............uurververrercerieieiriesieseeees it sseesienienssnnnins | eviesesneees 5,562,931 XXX | 5,820,290 | ..o 5,559,423 | ............. 5,564,254 | .......ocovvverinnnn 0 409 0 0 XXX XXX XXX XXX XXX
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Sch.D-Pt.2-Sn. 1
NONE

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

E11, E12
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. it
912828 N3 0 |UNITED STATES TREASURY NOTE............ | 01/02/2019........ BARCLAYS CAPITAL.........coovveviirreeeieerseiesieevesessesessesesssessienian 24661 [ oo 25,000 | i 4
0599999. Total - Bonds - U.S. Government.. 24,661 | oo 25,000 ] 4
Bonds - U.S. Special Revenue and Special A
196479 5L 9 | COLORADO ST HSG & FIN AUTH......coiiiiiiiiieiiieeieiseissieesissiesissssesesssesssssssessssssssessessene. | sosvsssesensones 05/23/2019........ BB&T CAPITAL MARKETS 127,015
3131XV. QA 6 |UMBS - POOL ZM2249.. 01/16/2019.. WELLS FARGO FINANCIAL. 121,413 141
3132AC PV 6 |UMBS - POOL ZT0436.. 01/14/12019........ WELLS FARGO FINANCIAL. 286,550 416
3138WE  KE 8 |UMBS-POOL AS4792...... 01/11/2019........ SUNTRUST CAPITAL MARKETS.... 295,040 371
314008 A7 8 |UMBS - POOL BM3629.........ccomvuueimiiiieriiieiiesiseisnisisssssiessesiseesessssenes 01/10/2019........ SUNTRUST CAPITAL MARKETS.... 281,913 . . 356
31418C G99 |UMBS - POOL MA2923..........cooeieiiieiniieieissiesiesiseessessssneenes 01/10/2019........ SUNTRUST CAPITAL MARKETS.........coiireiireinrieisrseesiserseeneenes 284,048 | ..o 280,931 355
658909 VX 1 |NORTH DAKOTA ST HSG FIN AGY. 05/22/2019........ RBC CAPITAL MARKETS 100,000 ..100,000
958697 KX 1 |WSTRN MN MUNIPWR AGY....c..oiuiimimiiiiiiiniiinienisssissssesnsssnesnes 10/117/2019........ CITIGROUP GLOBAL MARKETS.......ocuuiiuuiiiiiinnisinississsissesssssssensssessesssssssensenessesssasens 250,000 ..250,000
3199999. Total - Bonds - U.S. Special REVENUE ANd SPECIAI ASSESSMENES. ... rreieueer s ereusersseseesesseeeeseesesesassasaes | eesesessasseeaesseseesee et eeseeseeeeseseeseeseese8eE1eEeEaeEeeseeeEseEeEEeesee et eesee et et ansen et sesansee et nes 1,745,979 | oo 1,736,819 | oo 1,639
Bonds - Industrial and Miscell:
010392 FQ 6 |ALABAMA POWER CO......c.ovuiiiiieiiieiniieieiseiesesisesssssesssssnsesiesissene 01/24/12019........ GOLDMAN SACHS................. 195,800 | oo 200,000 [ oo 1,606
02665W  CS 8 | AMERICAN HONDA FINANCE..........cccoomiirirminrieinsicrenienne 01/10/2019........ WELLS FARGO FINANCIAL........coiviireriiierniineieriserceienenenes 249,853 | ..o 250,000
035240 AQ 3 |ANHEUSER-BUSCH INBEV WOR... 01/10/2019........ DEUTSCHE BANK .....ouuiiriiiiitiresisisisesie sttt sssnen 249,213 ..250,000
065403 BB 2 | BANK 19-BN17 A3.....coooiiiiicirirerernins 03/21/2019........ MORGAN STANLEY & CO.....coevuriririmrinrierineieiesisereeiseisesesissenes 252,499 . 250,000 [ oo 72
065405 AD 4 |BANK 19-BN16 A3.....cooovviirriieiieieiniinninns 02/01/2019........ WELLS FARGO FINANCIAL........covvrrieririeirnrineienissisesnenenes 252,496 | ..o 250,000 520
14315N  AC 4 | CARMAX AUTO OWNER TRUST 19-1 A3 01/16/2019........ CREDIT SUISSE FIRST BOSTON.........ccocotireriniirireniinans 299,966
17325F  AS 7 | CITIBANK NA. ..ottt | boeeieesensnes 01/15/2019........ CITIGROUP GLOBAL MARKETS........couiuiiuiiiiieiiisiseeesississsesie i 249,660 . .
20030N  CQ 2 [COMCAST CORP........ccccovrurerirririririneriesiesessesssssissseesienes 01/31/2019........ GOLDMAN SACHS................. 151,889 | oo 150,000 | oo 1,711
44932H AM 5 |IBM CREDIT CORP........ 01/29/2019........ MITSUBISHI UFJ SECURITIES USA INC 252,728 2250,000 [ .o 1,500
46647P AR 7 | JPMORGAN CHASE & CO.......... 01/31/2019........ HSBC SECURITIES USA INC......covvvriiiieireieiesiseeeninines 252,508 . ..250,000 2,809
58013M  FF 6 | MCDONALDS CORP.......ccoveiirriiiiieirieiisniene s nsesinsenes 01/16/2019........ JP MORGAN SECURITIES INC.....coovvrririrrinrieireeirerenieeiresiesisseesieennes 244775 | oo 250,000 2,824
65479K  AD 2 |NISSAN AUTO RECEIVABLES OWNER 19-A A3 02/05/2019........ MITSUBISHI UFJ SECURITIES USA INC 249,962 ..250,000
755111 BX 8 |RAYTHEON COMPANY.......cccoiriirimrimirierirrirsriesieenirenes 01/31/2019........ SUNTRUST CAPITAL MARKETS........ccoomrviirinirririiesiissiesiesessenns 246,085 . ..250,000 851
95000U 2C 6 |WELLS FARGO & COMPANY........coiriirmriiirerinierienirerierinsenes 01/16/2019........ WELLS FARGO FINANCIAL.........coiviiveriiierniineieriserceeenerenes 149,729 | oot 150,000
95001W  BA 5 |WELLS FARGO COMMERCIAL MORTGAG 19-C49 Ad.......cooiiiiiieiniieieississiesississsssesssines 02/21/2019........ WELLS FARGO FINANCIAL. ..o 252,494 104
98162Y AE 3 |WORLD OMNIAUTO RECEIVABLES TR 19-A Ad. ..o 01/23/2019........ BANK OF AMERICA.... 299,931
3899999. Total - Bonds - Industrial and Miscellaneous.. 3,849,588 ....11,997
8399997. Total - Bonds - Part 3 5,620,228 ....13,640
8399998. Total - Bonds - Summary Item from Part 5...........ccocoeiiiinseissceeeeieas 399,829 193
8399999, Total - BONGS.......ovvuieriiriiiiinisiierissisesesessisnssss s enses 6,020,057 ...13,833
9999999. Total - Bonds, Preferred and Common Stocks 6,020,057 ....13,833
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Special Revenue and Special Assessment
3131XV. QA 6 [UMBS - POOL ZM2249............coovvrerrrrreracrerns .. [12/01/2019. | PAYDOWN..........ooomvmvrvisnevvsiessssriiisnens | 12,208 | s 12,208 | oo L2 X 72 T DO O 0 1) 12/01/2046.
3132AC PV 6 |UMBS-POOL ZT0436.... o [ 1200172019, | PAYDOWN....ovevvesvvessssessssesssnesss | 33,052 | oo 33,052 | oo 33,220 |.oooocerreenesiensses [ | s ©) (9) 01/01/2047.
3138WE KE 8 |UMBS-POOL AS4792.... .| 12/01/2019. | PAYDOWN.... 37.919 37.919 3844 (15) (15) 04/01/2045.
314008 A7 8 [UMBS - POOL BM3629...........cccovoommrriirnrinnne . 112/01/2019. | PAYDOWN.......ooomiiinrinisiiniian 25374 25,374 .37 TN ST DO O ®3) 3) 03/01/2048.
31418C G99 |UMBS-POOL MA2923.............oovvvririrrrrrrn. - 1210172019, | PAYDOWN...ccoococcvvevvvnnnnsessesnneens | L 43843 | oo 43843 | oo 44,329 | oo | (43) (43) 03/01/2037.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENS............  cvvcvirniiniiiissississississssssssssssssssssnns | 152,396 | .......... 152,396 | .......... LRI L [\ 0 (71) 0 (71) 0 XXX
Bonds - Industrial and Miscellaneous
65479 AD 2 [NISSAN AUTO RECEIVABLES OWNER 19-A A3. .. [10/25/2019. [KEY BANC CAPITAL MARKETS ...ccooc.. [ - 101723 4 4 99,089 10/16/2023.
3899999. Total - Bonds - Industrial and MiSCEIIaNEOUS..............ccccvveriiriiniinriiins e 101,723 . 4 0 4 0 ..99,989 XXX
8399997. Total - Bonds - Part 4... 254,119 252.396 (67) 0 (67) 0 XXX
8399998. Total - Bonds - Summary Item from Part 5.. 402,292 400,000 . 18 18 XXX
8399999. Total - Bonds . ..656,411 ..652,396 ..653,165 (49) 0 (49) 0 XXX
9999999, Total - Bonds, Preferred and Common SOCKS..............ccovvvimmriiinniiiinnins v 656,411 XXX 653,165 (49) 0 (49) 0 XXX




S3

Annual Statement for the year 2019 ofthe S @fe Auto Value Insurance Company

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - U.S. Government
912828 5X 4 |UNITED STATES TREASURY NOTE...... ‘ . | 02/06/2019 [ NOMURA SECURITIES INTL.........ccccoee. | 06/11/2019 | VARIOUS.......ccovvvevrivirrariinrisnicnnisnninnns | cerennrn400,000 | coviivinen 399,829 399,848 18 18 [ v | 2,444 | i 2444 | ... 2,300 | ..cooweee 193
0599999. Total - Bonds - U.S. Government... 399,829 399,848 0 18 0 18 | i |0 | 2444 | 2444 | ... 2,300 | oo 193
8399998. Total - Bonds.. ..399,829 399,848 0 18 0 18
9999999, Total - Bonds, Preferred and Common Stocks 399,829 399,848 0 18 0 18
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Sch.D -Pt.6-Sn. 1
NONE

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26



Annual Statement for the year 2019 ofthe S afe Auto Value Insurance Company

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 COLUMBUS, OH....ocooiiiiiiiiiiiisiississississises s ssesssssssssssssssies | ceseinns 146,238 | XXX
0199999. Total - Open Depositorie: XXX | XXX 0 0 146,238 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 146,238 | XXX
0599999. Total Cash XXX | XXX 0 0 146,238 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 2,185,467 | 4. April 499,750 (7. July. 498,367 |10. October. 146,474
2. February. 777,397 | 5. May. 498,542 |8. August 498,367 |11. November. 146,474
3. March 500,000 |6. June 498,542 | 9. September. 496,474 | 12. December. 146,238
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

Exempt Money Market Mutual Funds as Identified by the SVO

31846V 54 2 |FIRST AMER TREASURY OBLIG-Z........cccooovuvviiiriiinnnes 93651

8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO..........cccoeeinnenincerecnreeieens 93,651

8899999. Total - Cash Equivalents e ———————————— s 93651
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona
4. Arkansas...
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida .
11, GEOMGi@.u e
12.  Hawaii HI
13.  Idaho. D]..
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22, Massachusetts............cccoceneruunncd MA | ..
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32.
33.
34.
35.  North Dakota. .
36.  Ohio... FOR THE BENEFIT OF ALL POLICYHOLDERS 221,756 228,410
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina.............ccceevveeereees SC|..
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0
59.  Total XXX XXX 221,756 228,410 0
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0
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