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Annual Statement for the year 2019 of the Afflnlty Mutual Insurance Company

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

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

U.S. Governments.......

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)
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 2 3 4 5 6

Percentage Securities Lending Total Percentage

of Column 1 Reinvested (Col. 3 +4) of Column 5

Amount Line 13 Amount Collateral Amount Amount Line 13
399,676 34 ..399,676 399,676 | ..cvvvene 34
................................................ (V0 FSUPUTUTPTURRTRPRRN B ISUPURPRURRON O
................................................ 0.0 [ | oo [ e | 0.0
................................................ 0.0 [ | e | e 0.0
................................................ 0.0 [ | e | e 0.0
.............. 2,339,782 | o200 | 2,339,782 [ oo | 002,339,782 | .............20.0
................................................ 0.0 [ | oo | v 0.0
................................................ 0.0 [ | e | e | 0.0
............................ 0. inn.0.0
............................ 0 .00
.............. 2,739,458 | .............23.4
................. 795,272 | o880 795,272 | s | i 795,272 | .88
................................................ 0.0 [ L [0 | 0.0
................. 795,272 | ovvvveicreneen8.8 | e 795,272 | iiiiennl0 | 795,272 | .o...B.8
.............. 6,540,956 | ....cccce00e.56.0 | oriiernn86,540,956 [ oo | eren.6,540,956 | .............56.0
................................................ 0.0 [ | e | e 0.0
................................................ 0.0 [ | e | 0 0.0
........................ 926 | oveerieeen0.0 | [ |0 [ 0.0

5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY........ccovvveverrcreresieeeeeieeresesessenes | ceverisiesiesienas 95,200 | .ccoveererinnns 0.8 | e 95,200 |.oovievieeieeeieieen | e 95,200 | .cvveererrnnad 0.8
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 Etate.........coocnvvrveenerncrncrncrnerinsrnsnernernennennsninsnnnns | cvseerneenneennen 39,200 | oviiiiiinnnnnn0.8 | iiiiiinend95,200 [ e | s 95,200 | .cooovrerrinn 0.8
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1)......cccoumeeneeneeneeneenesnesnssnsesenens | eveeirerineennn: 687,197 | ovvrverenene 59 [ i 887,197 | .overrerrerrerinerinenins [ cevereiiniinnns 687,197 | oo 5.9
6.02 Cash Equivalents (Schedule E, Part 2)...........cocouenneneeneeneeneeneens | v 824,686 | ...covvevenen. T s 824,686 |....ovveererierirerienins [ e 824,686 | ....coovcveneen. 7.1
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............| ccccocvneee. 1,511,882 | .covovrenene 129 [ 1,511,882 | oo, (V)N 1,511,882 | .coverernene 12.9
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. ReCeivables fOr SECUMHES. .........vrrrrrrirerrrirrinirsriseisesssissesesssnessesssssssnsns | seesessssssssssssnsenes 259 [ (V0 I 259 [ o | e 259 | 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 ASSES........iiiiriieiiei e ssesnsnnes | cenessians 11,683,953 | ............. 1000 |............ 11,683,027 | ool 0 i 11,683,027 | ............. 100.0
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Annual Statement for the year 2019 of the Afflnlty Mutual Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 101,608
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 0

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13. ...t e
3.2 Totals, Part 3, COIUMN 1. ...t e 0

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

5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiiiieisees sttt b bbb

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

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

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

7.0 Totals, Part 1, COIUMN 12. ...ttt

7.2 Totals, Part 3, COIUMN 10, ..ot ess st 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt 6,408

8.2 Totals, Part 3, COIUMN ...ttt 6,408
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 95,200
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 95,200

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 0
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes

3.2 Totals, Part 3, COIUMN ...ttt bbb ettt 0
4. ACCTUAL OF QISCOUNL........oeuiieiitiieiie it bbb
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O........ouiiiiiiiecie bbb

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

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

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

101 Totals, Part 1, COIUMN 1.t es st

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 0
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st 0
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R
15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann 0
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Annual Statement for the year 2019 of the Afflnlty Mutual 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... 8,591,677
2. Cost of bonds and stocks acquired, Part 3, Column 7 5,161,533
3. ACCIUAN OF GISCOUNL.......cveovvvsceeseeisresices et 910
4. Unrealized valuation increase (decrease):
41 Part1, Column 12..............
42 Part2, Section 1, Column 15. 22,125
4.3  Part2, Section 2, Column 13. 814,432
44  Part4, Column 11 254,770 1,091,326
5. Total gain (loss) on disposals, Part 4, Column 19.........ccccoevrrvnrnrrereinns 163,120
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 4,884,206
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 47,748
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 10,076,612
12, Deduct total NONAAMItIEA GMOUNTS.........c..eiuieiiiicirrcie bbbkt 926
13. Statement value at end of current period (LINE 11 MINUS LINE 12).......c.iuiueiriiciiieieiicieesie ettt bbbt bbb s s bbbt et 10,075,686
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Annual Statement for the year 2019 of the Afflnlty Mutual Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.........coveevverinees | covrnevvrerirecrineninns 399,676 | ..oovverrirrrriniinne 401,938 | ..o 399,497 | oo 400,000
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS. ..o | v 399,676 | oo 401,938 | .o 399,497 | i 400,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TORAIS... e reureeererreisiierrssisrinnisns | soeeisnessssessnssnsssssessnssnnness | eesnesensensssssessenssnsssesensenssnsne | esssesssnsensssssenssnssnssensanesnsnes | sessssssssensansssesentsne st snesnens
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals
Industrial and Miscellaneous, 8. United States
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada
and Hybrid Securities (Unaffiliated) 10. Other Countries
11. Totals
Parent, Subsidiaries and Affiliates 12. Totals
13. Total BONGS......coiemmsmmenssnnnns | ovveveininsenenncnens 2,739,458 | ..ooviviiriniiin 2,747,968 | oo 2,786,858 | .cooviriirineninnns 2,705,000
PREFERRED STOCKS 14. United States..........occvevvveeees | covrerereriiierrinerinns 769,792 | oo 772,630 | oo 748,107
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16. Other Countries........ccoooeeivees | covveveereesiereerennans 25480 | oo 25480 | oo 25,040
17, TotalS. ..o | v 795272 | v 798,110 | oo 773,147
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | ccccocvverrerrnnnnnes 795,272 | oo 798,110 | oo 773,147
COMMON STOCKS 20. United States........c.cvevrevererenes | woverveerinceineeinenes 5,723,031 | o 5,723,031 | o 5,168,070
Industrial and Miscellaneous (Unaffiliated) 21, €anada.......ccoevvveveieirieieiens | e 131,200 | oo 131,200 | oo 157,698
22. Other COUNtHES. ...veovererenrens | cererenressesreanesnenns 686,725 | .o 686,725 | .o 643,164
23, TOtAlS....oocverrireserieesrescrerennes | v 6,540,956 | ...ovvriirirnininnand 6,540,956 | ..oocoocrinirrinniiinn: 5,968,932
Parent, Subsidiaries and Affiliates 24, TotalS.....coerieriieccccecieins | e 926 | oo 926 | o 5,000
25. Total Common Stocks.....cuu. | covceercriniriennnes 6,541,882 | ..oovvverirncrinnand 6,541,882 | oo 5,973,932
26. Total StOCKS...cuurmmsrrsrsssssrsssns | coveernriieaniiennans 7,337,154 | oo 7,339,992 | oo 6,747,080
27. Total Bonds and Stocks...... | ....cccccouvveneren. 10,076,612 | covoonvvverirns 10,087,961 | ovvoveverrrircnenne 9,533,938
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Annual Statement for the year 2019 of the Afflnlty Mutual Insurance Company

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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

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

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

4.7

Totals

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

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

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
6.1 NAIC1... 729,715 | ... ..452,539 |. . L XXX.. 1,182,254 |.. 1,540,897 1,182,254 |..
518,961 | wooorvriennnn 838,566 | ...evrrerirrirnirnrinnieis | erressesisniesssnsssnienns | seressesssesssesssnsnsenss | cossieens XXX 1,157,527 2,097,939 1,157,527
.......... XXX
.......... XXX
.......... XXX
. XXX..
.......... XXX
7.
8.
9. SVO Identified Funds
9.1 NAIC1...
9.7 Totals
10. Unaffiliated Bank Loans
101 NAIC Tttt et seens | stesssnesessessasssessessantns | stesssessessasssnssnssnssensne | sesessmssassansnssessessanssns | sessssessessnsssnssessansnssns | susessessasssessnssesssnsnssns | sesessees XXX ovvervirrene | vrermenenneineenneenennes0 |00 [ [ 0.0 [ 1oreererrereieennins | e
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC4
10.5 NAICS...
10.6 NAIC6

10.7

TOtAIS. ...t s
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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
111 929,678
518,961
Line 11.7asa % of Col. 7.........
12. Total Bonds Prior Year

835,170

815,419 |....

1,105,610

1,282,520 |.

1,940,780
2,097,939

1,940,780

..2,097,939 |..

Line 12.7 as a % of Col. 9.

Total Publicly Traded Bonds

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

............... 1,290,819
AT

Total Privately Placed Bonds

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

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

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

0.0

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

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

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; NAIC2S.....

0; NAIC3S§........ 0;

NAIC4S.....

NAIC5S......... ;

NAICBS......... 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.....

...199,713

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..

.0

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO

. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued......
10.02 Unaffiliated Bank Loans - Acquired...
10.03 TOAIS. ...ttt

1. Total Bonds Current Year
11.01 Issuer Obligations
11.02 Residential Mortgage-Backed Securities...
11.03 Commercial Mortgage-Backed Securities
11.04 Other Loan-Backed and Structured Securities
11.05 SVO Identified Funds
11.06
11.07
11.08
11.09 Line 11.08 as a % of Col. 7.......

60IS

12. Total Bonds Prior Year
12.01 Issuer Obligations
12.02 Residential Mortgage-Backed Securities
12.03 Commercial Mortgage-Backed Securities
12.04 Other Loan-Backed and Structured Securities..
12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans.
12.08 TOtAIS......cviviveiiecieiicie et
12.09 Line 12.08 @5 @ % 0Of COL 9. s

13. Total Publicly Traded Bonds
13.01 ISSUEr ODlGAtIONS.........cvueveveireiciiieie e
13.02 Residential Mortgage-Backed Securities...........cccvvuviverneniiieiniininenes
13.03 Commercial Mortgage-Backed Securities.....
13.04 Other Loan-Backed and Structured Securities
13.05 SVO Identified FUNAS.........cccerireiriicieircereee s
13.06 Affiliated Bank Loans.....
13.07 Unaffiliated Bank Loans.
13.08 Totals.......corvrrrerrerennns
13.09 Line 13.08 as a % of Col. 7...
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11

14, Total Privately Placed Bonds
14.01 Issuer Obligations
14.02 Residential Mortgage-Backed Securities...
14.03 Commercial Mortgage-Backed Securities.....
14.04 Other Loan-Backed and Structured Securities..
14.05 SVO Identified Funds............cccovvvvrrernnne
14.06 Affiliated Bank Loans.
14.07 Unaffiliated Bank Loans.
14.08 Totals......cocoevrreerieirnnns
14.09 Line 14.08 as a % of Col. 7...
14.10 Line 14.08 as a % of Line 11.08, Col.
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

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

2. Cost of short-term investMents aCUIFET............ov.vueriiureiiessee et

3. ACCIUAL OF QISCOUNL........cvivvecti ettt bbbttt nan

4. Unrealized valuation inCrease (ECTEASE)..........cuirrriuiirireireiriieieie ettt snsns

5. Total gain (I0SS) ON GISPOSAIS.........c.euirireiriiieiriiieieiiets ettt snseb e

6. Deduct consideration received on disposals

7. Deduct amortization Of PrEMIUM..........cc.riiiiiicreini e

8. Total foreign exchange change in book/adjusted carrying ValUe............cccccvieeiniineinieeesie s

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

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

11. Deduct total nonadmitted @MOUNS............ccciveveiiceiiice i

12. Statement value at end of current period (Ling 10 MiNUS LiNE 11).......cviiiriniriiersisisnseseessisnsessesseesessssnes
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10.

1.

12

3.1

3.2

3.3

41

42

4.3

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

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

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

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14..........ccccocvevrnrrrrsrnrrrrnienns

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

SSAP No. 108 Adjustments

Total gain (loss) on termination recognized, SECHON 2, COIUMN 22...........ouuiuiiiieiei e ittt iases i ssssassasaas s ees e ssesessessessesassess e s et st et e b b s s s sessesses et enses e b st essensees

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

Amortization:
S T Y=o o R T T TSRO
7.2 SECHON 2, COIUMN 271 ..iiieiieieieise ettt s8Rttt

Adjustment to the Book/Adjusted Carrying Value of hedged item:
8.1 SECHON 1, COIUMN 20........ceieriserieieeeseesee ettt
8.2 SECHON 2, COIUMN 23ttt ettt ettt sttt s s st s b b e et et et a et e s st et s s et e an e e st et e s s s et et e se b e s st et s e ses s aneatans

Total foreign exchange change in Book/Adjusted Carrying Value:
9.1 SECHON 1, COIUMN 18....ceeeeeeeeeeeeeee ettt ettt ettt ettt e e et et et et et et et e e st st st s e st st st et st et et st et enen s s s s s s enesenenenesene et et et eseeetaeaeans
9.2 SECHON 2, COIUMN 20........ureeeiseiiesesiseiseses ettt s st s bbb E bR R s st

Book/Adjusted Carrying Value at end of current period (LIneS 1+ 2+ 3+ 4 +5-6+7 + 8+ 9).ciiiiiiiiiiiisiecceee ettt
DEAUCE NONAAMIIEEA @SSES......vurvureeirrereireieiseieiesieee it ses s es et s s ss st s R8s 8RRt nen

Statement value at end of current period (LINE 10 MINUS LINE 11)......c.iiuiiiirieieiicieieie ettt bbb s bbb es

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS
Futures Contracts
Book/Adjusted Carrying Value, DECEmber 31, PriOr YEAr (LINE B PHIOF YEAI)...........r.vevsoseeossossososossososossssosososossesososossososossosososossoososoesososos
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COlUMN)..........o..oeeooreosoeoscosonososonosesoe

Add:
Change in variation margin on open contracts - highly effective hedges:
3.11 Section 1, Column 15, current year MinUS...........cccevvveverrecrenereneeesieesenns
3.12 Section 1, Column 15, PriOr YEAI..........ccevevevereesieiesesesieeseiesies e 0
Change in the valuation margin on open contracts - all other:
3.13 Section 1, Column 18, current year minus..
3.14 Section 1, ColUMN 18, PriOr YEAI.........ccevercrerreesiereiseveseesee e esee s 0 0

Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus...........ccccoueveeriereirinnnnns
3.22 Section 1, Column 17, PriOr YEAI........vvevereerrrreeernreseessssesesessessessssesssessenes 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minuS...........coceovererrernenne N_O_N_E
3.24 Section 1, Column 19, prior year plus. .

3.25 SSAP NO. 108 AJUSIMENES.......cvererreririrrerneereieesseeeeseseeeseesessesssesessenens 0 0

SUDLOLAI (LINE 3.1 MINUS LINE 3.2).....vucviieieiieiiie ettt ettt sttt 858888428 E bbb s bbbt es

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

Less:

4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)..........
4.22 Amount recognized (Section 2, Column 16).........cccocvevererrerrenierieeireinneenns
4.23 SSAP NO. 108 AQJUSIMENLS........cvueeieeeeieiieeireie et 0

SUDLOLAI (LINE 4.1 MINUS LINE 4.2)......oucvvieiteiicecete ettt ettt ettt bbb a et b bbb b a4 s st b s bbb st bbb s s es s A bbb bR At e b et s st bbbt b st s s

Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for terMINALIONS iN PIHIOT YEAN..........ccveveveiieeieieieetes ettt bbb a e s ettt s b b s et s st e s bt eneesaees
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNAtIoNS IN PrIOF YEAT........c.vcvuivieiiieicietete ettt

Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 + 3.3 - 4.3 =5.1 = 5.2).....viiriieeeierietieees ettt bes st s st s saanes
DEAUCE NONAAMILEEA @SSELS..........evuivieiisiiiieitei ettt bbbt b b s bbb s s A bbb se s A bbb bbb e bbb bbb n bbbt n b aes

Statement value at end of current Period (LINE 6 MINUS LINE 7)........vururirieeririseisesisiseissessssessessessssssessessssssessesssssssssessessssssessessassssssessessssssessesssssssssssessassssssssassessnses

Si11
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SCHEDULE DB - PART C - SECTION 1

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

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

cLIs

NONE
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SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

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

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

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

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

1.

12.

13.

14.

15.

16.

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

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

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

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

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

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

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

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

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

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

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

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

Total (Line 9 minus Line 10 minus Line 11)

Potential Exposure Check

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

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

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

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

Si14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

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

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAN..........oruririeererriresenceeereieeissese s ssssssee st sssssssssesssssssssessessessnes | ssesssssssssssessassssssessessssssnssessessnssnssessessnnes 816,957 | oottt nne | eeseeee et ettt 816,957 | v
2. CoSt Of CASN EQUIVAIENES BCQUITEM. .........eeeereerrireie ittt s st st s et b e s et en s ssents | #etseesesseeseet e s see st en s st e s b e s ent e st sentees 7,729

3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS.......ceuerereeerreseesiseeesseseeseeseseeeseesesssessessessasssssseesessess e s e st essasssessessassanssessessessssssnssessassssssessassassnns | fesssessesssssssssssessasssnssessesssssnssnssessnsnessessessnssnssn 0 | oottt ettt n e ss | ebieasaesa et et e st et e s st s e e e s et st n st st es s s bensesaens | Saesietnaesaes st s e st a s et a et bt s et sa st e
6. Deduct consideration rECEIVEA ON QISPOSAIS............rurruierereireireeireiseeseessstsseessesss et sseess et ss et ess st s st s st s s sessessans | sesseesessessaebseeses s st s e s s s b ee b et s s s st st st e i 0 OO OO OO OO DUUE OO U OSSOSO
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccceueiiirrieieriisieeisesieeissiesiesines | coetessssie st s bbb nes 824,686 | ..o 0 | oo 824,886 | ...ovecveeeieieee s 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE T1)......ciiiiiiiietiiiceiiietsitctessssete st esssssaebs s esessssesessssesens | eresessssssessssesessssssessssssessssesessssnsessnsesesssnnes 824,686 | ... 0 | oo 824,686 | ... 0
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SCHEDULE A - PART 1

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

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

Properties Occupied by the Reporting Entity - Administrative

50' X 80" 1-Story Brick Building | ........... | LiMa.. e | OH..... | 01/01/1975. | 01/01/2015. 293,778 313,500 6,408 15,000 21,152
0299999. Properties Occupied by the Reporting Entity - Administrative. 293,778 0 . .. 313,500 6,408 0 0 15,000 21,152
0399999. Total - Properties Occupied by the Reporting Entity. . 293,778 0].. ..95,200 | .. 313,500 6,408 0 0 15,000 21,152
0699999, TOAIS........cvveerrrireereeeeisseeesees s ses sttt binest et 293,778 (V] [P 95,200 | .. 313,500 6,408 0 0 15,000 21,152
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Annual Statement for the year 2019 of the Afflnlty Mutual Insurance Company

SCHEDULE A - PART 2

Description of Property

Location

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

2

City

3

State

Date
Acquired

Name of Vendor

Actual Cost at
Time of Acquisition

Amount of
Encumbrances

Book/Adjusted Carrying
Value Less Encumbrances

Additional Investment Made
After Acquisition

NONE




Annual Statement for the year 2019 of the Afflnlty Mutual Insurance Company

SCHEDULE A - PART 3

Showing all Real Estate DISPOSED During the Year, IncIudmg Payments During the Final Year on "Sales under Contract"

€03

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for Current
Additions, Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Current Temporary | Current Year's | Total Change Exchange Less Amounts Exchange Gain| Realized Gain Total Gain Interest Repairs and
Disposal and Changes in| Encumbrances Year's Impairment Change in inB./A.C.V. Change in Encumbrances Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances |  Prior Year | Depreciation | Recognized | Encumbrances| (11-9-10) B.JA.C.V. on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred

NONE
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Annual Statement for the year 2019 of the Afflnlty Mutual Insurance Company

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

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

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

NONE
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Annual Statement for the year 2019 of the Afflnlty Mutual Insurance Company

SCHEDULE B - PART 2

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

Loan Number

Location

4

City

3

State

Loan Type

5

Date Acquired

6

Rate of Interest

Actual Cost at Time of Acquisition

Additional Investment Made After Acquisition

Value of Land and Buildings

NONE
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Annual Statement for the year 2019 of the Afflnlty Mutual Insurance Company

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

Loan Number

Location
2 3
City State

Loan
Type

Date
Acquired

Disposal
Date

7

Book
Value/Recorded
Investment
Excluding Accrued
Interest Prior Year

Change in Book Value/Recorded Investment

Unrealized Valuation
Increase (Decrease)

Current Year's
(Amortization) /
Accretion

10

Current Year's
Other-Than-
Temporary
Impairment
Recognized

11

Capitalized Deferred

Interest and Other

12

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

Total Foreign
Exchange Change in
Book Value

14

Book
Value/Recorded
Investment
Excluding Accrued
Interest on Disposal

Consideration

Foreign Exchange
Gain (Loss) on
Disposal

Realized Gain (Loss)
on Disposal

Total Gain (Loss) on
Disposal

NONE
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Annual Statement for the year 2019 of the Afflnlty Mutual Insurance Company

SCHEDULE BA - PART 1

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC
Desig- Current
nation Current Year's| Year's Other-
and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative | Originally | and Less Increase (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./A.C.V. Income Investment | Ownership

NONE
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Annual Statement for the year 2019 of the Afflnlty Mutual Insurance Company

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

SCHEDULE BA - PART 2

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

NONE
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Annual Statement for the year 2019 of the Afflnlty Mutual Insurance Company

SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

CUSIP Identification

Name or Description

Location
3 4
City State

Showing Other Long-Term Invested
5 6 7

Name of Purchaser or Nature
of Disposal

Date
Originally
Acquired

Disposal
Date

8

Book/Adjusted
Carrying Value
Less

Encumbrances,

Prior Year

Change in Book/Adjusted Carrying Value

9

Unrealized
Valuation
Increase

(Decrease)

10

1

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

or

Temporary

(Amortization) |  Impairment
| Accretion | Recognized

12

Capitalized
Deferred
Interest and
Other

13

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

14

Total Foreign
Exchange
Change in
BJ/A.CV

Book/Adjusted
Carrying Value
Less
Encumbrances
on Disposal

Consideration

Foreign
Exchange Gain
(Loss) on
Disposal

Realized Gain
(Loss) on
Disposal

Total Gain
(Loss) on
Disposal

20

Investment
Income

NONE
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Annual Statement for the year 2019 of the Afflnlty Mutual Insurance Company

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligation:
912828 Y4 6 |U.S. Treasury Note . o] ...100.563 100,563 ....100,000 99,982 31 2.625 07/31/2018. | 07/31/2020.
912828 4Y 3 |U.S. Treasury Note. SD.. |.. ...100.625 .100,625 100,000 99,981 29 02625 08/31/2018. | 08/31/2020.
912828  5X 4 |U.S. Treasury Note ...100.906 99,895 88 [ i | e [ 2.500 01/31/2019. | 01/31/2021.
912828 YT 1 ] U.S. Treasury NOte......couiunvromirnnrnnnississrisnrsenissnessesssnsssnnssnssensssessssessssense | 900 | oo [onnrinnnns | evnrennnensd | i 99,811 s 99.844 99,819 8 | [ [ 1.500 11/30/2019. | 11/30/2021.
0199999. U.S. Government - Issuer Obligation 399,497 XXX ..399,676 156 0 0 XXX XXX XXX
0599999. Total - U.S. GOVEINMENL. ... sesississsisssieenienes 399,497 XXX ..399,676 156 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00440E AT 4 |ACE INA Holdings GTD SrNOtE........covrueerriiiieinnieiininieissieeenissiesessssinns | ceeres ...100.361 49,879 159 | i [ [ 2.300 03/15/2018. | 11/03/2020.
00846U AH 2 |Agilent Technologies INC SrNOE..........c.eivievirririiiiriniieirereineissisenienes | crves ...102.306 50,890 (3B0) | veveererirriiens [ e [ s 3.200 11/16/2017. | 10/01/2022.
032095 AE 1 | AMPhEnol COrp SINOLE........couuiuuiriieireiiseie e sessssins | seeees ..101.327 50,640 (B98) | evevnrernerrnneirens [ e [ e 3.125 11/16/2017. | 09/15/2021.
036752  AE 3 | ANthem INC NOLE........vvuuriiieririiie e sniesssenienes | sorenes ...100.460 49,998 3 | e [ [ 2.500 02/18/2015. | 11/21/2020.
053332 AL 6 | AUtOZONE INC SENOLE.......ouvercerrecrierieeieiese et enssennas | cereees ...101.151 50,622 (1,018) [ oo | eevrveennerireeineenns | e 4.000 11/16/2017. | 11/15/2020.
06051G  DZ 9 |Bank America Corp Med TerM.........c.ccouuiiieriiinniiniinsieniesisnsssissisesienees | e ...103.903 52,189 (A4T) [ v e [ s 5.875 10/17/2019. | 06/01/2019.
06406H DF 3 |Bank Of New York Med Term SrNOtE.........curvuuereerererirereneeieriserierienssseens | cevees ...100.501 49,894 129 | oo [ s [ 2.450 03/15/2018. | 11/27/2020.
09062X  AC 7 |BIi0gEN INC STNOE.......couieeiirciiniiieiiesie et | eeeias ...100.745 25,166 (236) | covevvererineirens [ e [ e 2.900 06/15/2017. | 09/15/2020.
099724 AG 1 | BOrgWamer INS STNOLE...........uurvvrrirrireieiseisesiiesises s ssssssssens | seeees ...101.595 50,747 (1,076) [ oo [ reeveererinersenniens s 4.625 01/18/2018. | 09/15/2020.
125509 BN 8 | Cigna COorp NOE.......cvuuverereeeiciericeesseie s ssenssninn | aesens . . ...101.668 25,426 ((GY15) ) USRI USRI PP 4.375 10/19/2017. | 12/15/2020.
126650 CJ 7 | CVS Health COmp SINOE........cviveereiiiiriesieiseeesssisiesisissrssiessnssesensnns. | evees |0 | vevsenenns LN 2FE | cooieris 25,570 |...100.292 25,099 (213) | cevvevererrinrienns [ e [ 2.800 10/19/2017. | 07/20/2020.
134429  AY 5 | Campbell SOUP CO NOEE........cvvurvrmrirrirrieerienrieniesesseessesisssssensesessensssssnnnie | vevnee | oo [ eevennenn T [ s 2FE ....50,297 |...101.206 50,163 (X)) SRR ISPRIRIRIR BV 2.500 11/16/2017. | 08/02/2022.
143658  BA 9 | Camival Corp GTD SINOE........ccrieuriiriieiseiisiiesieeiessseesssiesssessesessesss | ceiis [ 1FE| .. ....52,321 |...101.507 50,658 (846) | vvverererireireens [ e [ e 3.950 01/18/2018. | 10/15/2020.
151020  AQ 7 | Celgene Corp StNOLE........cvuuiveuiiirierierieeisissienieseessenisssssensensssensenes | eeveee | oo [ eevenniines (A 2FE| o 50,900 |...100.463 50,203 (B27) | ceverrerrrinrinens [ e [ e 2.875 11/16/2017. | 08/15/2020.
172967 KB 6 | CitIgroup INC NOLE..........cvrrrercieerieriiceiseieesesieseiensesissessssssssssenssssssesssnnnns | eevinee | oo [ eevensiinens | vovees 2FE ....25,559 |...100.554 25,143 (RU)) [T ORI DR 2.650 08/17/2017. | 10/26/2020.
189054  AS 8 | ClOroX CO SINOE.......cvviirciirieieissieeeie s sesisesessssssssssensssssssesssssssnes | onnnne | o0 | voveverinnes | evvee 2FE| .. ....51,746 |...103.341 50,866 (468) | .vvvoevririens [ e [ 3.800 03/15/2018. | 11/15/2021.
209111 EZ 2 | Consolidated EdiSON CO NY INC.....ucvvuvvuiveiirerieereeieiserissisessessssissenssnnns | eevnees | | vevererenes | vevens TFE | s 52,805 |...101.154 50,519 (1,960) [ oo | e | e 4.450 01/18/2018. | 06/15/2020.
216871 AE 3 | Cooper US Inc Sr Note. ..101.334 50,455 (649) | vvvnereirieens [ [ 3.875 02/15/2018. | 10/07/2493.
219023  AF 5 | Corn Products International Inc Note......... ...102.064 50,668 (809) | veveernrieriirens [ e [ e 4.625 05/17/2018. | 11/01/2020.
24422E  TB 5 |John Deere Cap Corp. ...100.397 25,125 (180) | eveveeerrerrnerrens [ erreeremiseirserienes [ v 2.450 06/15/2017. | 09/11/2020.
278642 AH 6 |EBAY Inc Note.... ..101.201 50,806 (117) vrn2.875 10/17/2019. | 08/01/2019.
278865 AL 4 |Ecolab Inc Note. ..104.718 41,491 (790) | eververeenernens [ erreereriseiseriienns [ e 4.350 11/16/2017. | 12/08/2021.
29364W AR 9 |Entergy LA LLC First Mtg ...102.696 51,079 (410) 3.300 11/16/2017. | 12/01/2022.
30161M AR 4 |Exelon Generation Co LLC Sr Note ...102.630 51,576 (154) err.3.400 10/17/2019. | 03/15/2022.
38141G  GS 7 | Goldman Sachs Group Inc Sr Note ...107.340 53,837 (392) | ceverneererrneirens [ e [ e 5.750 10/17/2019. | 01/24/2022.
404280 AK 5 |HSBC Hidgs PLC Sr Note ..103.713 52,154 (355) | cevernrererrinriiens [ [ 5.100 10/17/2019. | 04/05/2021.
406216 AH 4 |Halliburton Co Deb. ...107.093 53,016 (2,831) ..0.8.750 02/15/2018. | 02/15/2021.
45866F AC 8 |Intercontinental Exchange Sr. ...100.658 25,203 (244) | covooveeneieeis [ [ 2.750 09/21/2017. | 12/01/2020.
46132F  AA 8 |Invesco Fin PLC Sr Note.. ...102.820 50,000 50,931 (323) 3.125 11/16/2017. | 11/30/2022.
46625H HS 2 | JPMorgan Chase & Co Note ...101.387 25,000 25,332 (609) oo 4.400 07/20/2017. | 11/30/2022.
49326E  EF 6 | Keycorp Med Term SrNote........c........ ...100.676 50,000 50,272 (386) | vvveeverieriiens [ e [ e 2.900 11/16/2017. | 09/15/2020.
50075N  BA 1 |Kraft Foods Inc Note ...100.330 50,152 (1,395) [ cooocerrirerienins | v | s 5.375 03/15/2018. | 02/10/2020.
512807 AR 9 |LAM Research Corp Note............. ..101.079 50,242 (177) [ v | e [ s 2.800 01/01/2018. | 06/15/2021.




Annual Statement for the year 2019 of the Afflnlty Mutual Insurance Company

SCHEDULE D - PART 1

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

1'0L3d

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
548661 CW 5 |Lowes COMPANIes INC NOE.........cevmuervrrererieireesersessiessesessesssessessensenens. | seeees IO I ...102.427 50,000 | .. 51,440 (R5) ) T USRI DR 3120 |...... 1.649 |AO...... 10/17/2019. | 04/15/2022.
56501R  AB 2 | Manulife Financial Corp SrINOLE.........vurrrrverirrieierseieisiseiese s ..102.002 | .... . ..50,000 | .. 50,756 (1,079) [ oo v s 4.900 02/15/2018. | 09/17/2020.
58013M EX 8 |McDonalds Corp Med Term Note ...100.698 | . . ..50,000 | .. 50,028 (33) 10 2.750 05/17/2018. | 12/09/2020.
582839 AJ 5 |Mead Johnson Nutrition Co Sr. ...100.894 25,235 (B00) [ 1eerrerererreerens | cerrrererneireeenines [ s 3.000 09/21/2017. | 11/15/2020.
637432 NF 8 | National Rural Utils Corp ...100.363 25,082 (110) | ceverrererererrens [ erreerenieeerserirenns [ e 2.300 06/15/2017. | 11/01/2020.
655664 AP 5 | Nordstrom Inc Note ...102.636 25,501 (331) ......4.000 07/20/2017. | 10/15/2021.
67066G AD 6 |Nvidia Corp Note.......oovvrevrerrririrrnins ...100.503 49,588 251 | e [ | v 2.200 02/15/2018. | 09/16/2021
67103H AB 3 | O'Reilly Automotive Inc Sr Note ...103.681 51,550 (1,093) [ oo | e | e 4.625 11/16/2017. | 09/15/2021.
682134 AC 5 | Omnicom Group Inc Cap Fin Sr Note [ I ...101.358 15,223 (3B3) | evvvererrinrirens [ e [ e 4.450 10/19/2017. | 08/15/2020.
747525 AD 5 | QUAICOMM INC NOLE.......couviuuieniiiiiieiririe i | serenes PP IS ...100.117 50,006 (15) 2.250 01/18/2018. | 05/20/2020.
751212 AB 7 |Ralph Lauren Corp SrNOLE.........ccuivurirerieeieisseisessesiesissees s ssensessssesnas | seeees o] ...100.389 49,989 A7 | s [ e [ e 2.625 05/17/2018. | 08/18/2020.
761713 BE 5 |Reynolds American INC SFINOLE..........cueverrerieeniiieiierieeeissisesesiesssenins | voenes o] ...100.463 25,139 (314) | vevererrrinrirens [ e [ 3.250 08/17/2017. | 06/12/2020.
78355H KM 0 |Ryder System Inc Unsecd Meduim Term Note SRR OO IO I ...101.523 51,142 (101) | cevereereeirenrens [ ereerreniseeseriienns [ e 2.875 10/17/2019. | 06/01/2022.
808513  AD 7 |Charles Schwab Corp SrNOE.........c.cevvuiiiiriiriceiiesicsie s [ e o] ...101.561 50,509 (927) | ceveoveerrinrieens [ [ 4.450 05/17/2018. | 07/22/2020.
863667  AM 3 | StryKer COMp NOE........cvuuieeeeiriericireeeeiieri e snseseniens | serenes ] ...100.854 49,920 /T STTUOUSURSPORIORN IUROPOSPORRPRROPOR DO 2.625 03/15/2018. | 03/15/2021.
871829  AX 5 | SYSCO COM ST NOLE......couieuieaiiniieieis ittt | seeees [ I 1 ...100.422 25,131 (197) | covereereeineieens [ [ e 2.600 08/17/2017. | 10/01/2020.
892331  AB 5 | Toyota Motor COrp SINOE..........cvuuririieiciieie i sessnns | s Cf.. ...102.082 51,350 (180) | evvveeververiiens [ e [ e 3.183 10/17/2019. | 07/20/2021.
92826C  AB 8 | VISAINC SENOE......uvvureruerseieiieitesieeieese st ssssssenssenenas | seiiaes ] ...100.374 25,112 (128) 2.200 06/15/2017. | 12/14/2020.
941063 AQ 2 |Waste Management INC SrINOEE.........ouuiveriieiiirereieseesesseenssissienis | seveees I I 1 2FE | v 52,057 |...102.468 50,734 (811) [ everrrervrrieirens | eevreriernnieeenines [ s 4.600 05/17/2018. | 11/18/2019.
94974B GR 5 |Wells Fargo & Co Med Term NOE........ccvvveririrerieieriieieiesisiesiseisssensesssnsnns | eeveens [P ISP IOV 1FE ....25,561 |...100.625 25,154 (165) | evevvererireriens [ eveereniseeseriienns [ e 2.550 07/20/2017. | 12/07/2020.
95709T  AD 2 | Westar Energy INC First MEg........ovuuiiiiisisiiienineiissiseisssisssissnsssessisssnssnssenes | eeeees [ I 1FE| .. ....53,845 |...101.585 . 50,753 (R RN [ORRRIN JR 5.100 s . 11/16/2017. | 07/15/2020.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...........covviiiniiiniiieninniens s 2,387,361 XXX | 2,346,031 | ..............2,305,000 | ..o 2,339,782 | oo 0 s (24,317) 0 0 XXX | XXX | XXX ] e 21,914 | . 69,266 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... s 2,387,361 XXX | 2,346,031 | .............2,305,000 | ..o 2,339,782 | oo (V)] (24,317) 0 0 XXX | XXX | XXX ] 21,914 | .l 69,266 XXX XXX
Totals
7699999. Total - Issuer Obligations...........ocrrvnrrrnsversrennenns 2,786,858 XXX s 2,747,968 | ..o 2,705,000 | ..oovvernnes 2,739,458 | .o (V)] (24,161) 0 0 XXX XXX XXX | s 25174 | oo 75,766 XXX XXX
8399999, GraNd TOtAl - BONGS..........cuurveeiiriircireiisieie ittt | eviesesaeees 2,786,858 XXX | e 2,747,968 | .............. 2,705,000 | ............. 2,739,458 | oo (V)] [ (24,161) 0 0 XXX XXX XXX | v 25174 | .......... 75,766 XXX XXX
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Annual Statement for the year 2019 of the Afflnlty Mutual Insurance Company

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
NAIC
Desig
Current Year's nation
F Rate per Unrealized Other-Than- Total Foreign and
or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange Admini
ei| Numberof Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B/A.C.V. Change in strative Date
CUSIP Identification Description Code |gn Shares per Share Share Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) | Accretion Recognized (15+16-17) B./A.C.V. Symbol | Acquired
Industrial and Miscell (Unaffiliated) Perpetual Preferred
020002 81 2 |Allstate Corp Dep SHS.........cccoviuiriiriniininnieserinrieesinssieniesesniies | eviiens [ o | cvvieed 2,000.000 50,640 11/21/2019.
020002 83 8 |Alistate Corp Dep SHS.... 1,000.000 .26,140 08/15/2019.
03939A 20 6 |Arch Capital Group LTD . 1,000.000 08/15/2019.
06055H 20 2 |Bank of America Corp Dep SHS.........ccouvvrrerieeneennrinerierieseseesssnins e | eer | ereeens 2,000.000 10/15/2019.
29364D 10 0 |Entergy Arkansas LLC 2,000.000 04/18/2019.
313747 70 1 |Federal Realty Investment TR..........cccoovviiininiiciininieisnenccenieens v | oen | v 2,000.000 i X X 51,480 05/16/2019.
33616C 81 1 |First Republic Bank Dep SHS.........ccocovivireriereineineriierenesissesensssssnns v | eer | reeens 1,000.000 25.00 26.370 ..26,370 | ...... 26.370 26,370 08/15/2019.
48128B 62 2 |JPMorgan Chase & Co Dep SHS..........ccccoevveiiinnicniineiieieninnicsnins [ | oo | e 2,000.000 | .......... 25.00 | ... 25.750 | .coovviiirnns 51,500 | ...... 25.750 51,500 11/21/2019.
49446R 71 1 | KIMCO RE@ltY COMP.....urveurirririirriiirierierieresseissiseniessenssenisssssenins | evviens [ oo | ceveens 2,000.000 25.00 25.900 ..51,800 | ...... 25.900 | .oorrverirens 51,800 05/16/2019.
637417 87 4 |National Retail Properties INC..........cccceveneirrineeennsenerieeesseesessisenens | veeees [ oo | cevend 2,000.000 | .......... 25.00 | ... 25430 | .o 50,860 | ...... 25.430 50,860 04/18/2019.
65339K 80 3 |Nextera Energy Cap HIAGS.........ccovuiiemiiirieririeireiierinesieniesesssinsninns | eovvens | ee | cvvnens 2,000.000 25.00 25.560 251,120 | ... 25.560 51,120 05/16/2019.
665859 85 6 |Northern Trust Corp Dep SHS.......ccovvveverinreneesneinerisesineeseniseessenins | vvvieee | oo | cvveend 2,000.000 | ... 25.00 | ...... 26.130 | cooverierrins 52,260 | ...... 26.130 | .covrrnnee 52,260 | ........ 50,583 11/21/2019.
69360 55 2 | PSBusiness Parks Inc CADep SHS.........cocovvirevminernrnerisinsnerinnnens [ ovveee | ver | cvvine 2,000.000 50,105 386 11/21/2019.
T4460W 59 4 |Public Storage Dep SHS.........ccocvrreeemrinirerirenneesssissreseseseesnnees | eovvees | eer | ereeens 2,000.000 11/21/2019.
74460W 71 9 |Public Storage Dep SHS.........ccccriieiniinniieieeiseisseineisessesesesssnees | eovneens | eee | veeens 2,000.000 | ..........25.00 | ......25.480 | ..................50,960 | ......25.480 | ......cc.........50,960 | .cooorrvrirrrenn88,632 | oo | v 1,838 [, 04/18/2019.
860630 60 7 |Stifel FiNl COMP ..o sisssiesisesissessssessssessenens | cenviens [ oo | cvveend 2,000.000 1,300 | 04/18/2019.
929042 82 8 |Vornado Reaty TrUSt........coovv.cooieveveeseseeeessesnseccsssensesssenesssssssessssssnnees | cosneees | one | connee 2,000.000 . . ..48,242 1,313 05/16/2019.
8499999. Total - Industrial and Miscellaneous (Unaffiliated) Perpetual Prefermed...... .. oo ssnssesisses 795,272 XXX | i 798,110 | .ooovvovins 773147 | .........3676 | .......... 14,289 0 XXX
8999999, Total - Preferred STOCKS. ............cvurrerrerieiiirieiierieeeiseeiseisesieseeses e enseee eeverenessseans 795,272 XXX | s 798,110 | oo, 773147 | .........3,676 | .......... 14,289 0 XXX
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00206R 10 2 |AT&TInc. 2,000.000 78,160 39.080 72,500 4,080 21,080 .| 10/19/2017.
00206R 10 2 |AT&TInc OOV PORFPTOUTOUPPPOURPTOURPPTOUNE) IUUVOPOORN DUV ENOPOPOON 2,000.000 | ..ovveoriiirs 78,160 | .......... 39.080 | ..covoverrrrennn 78,160 | v 61,504 3,060 16,656 .1 01/17/2019. | ..
00206R 10 2 [AT & T INC. it sssissssssssiesssens | cennis | eoe | onnians 1,000.000 .39,080 39.080 | ..o 39,080 | oo 32,669 1,020 .6,411 .1 06/18/2019. | ..
011659 10 9 |Alaska Air Group, Inc 1,000.000 ...67,750 .67.750 76,240 1,400 .6,900 .| 12/21/2017.
011659 10 9 | Alaska Al GIOUP, INC.......vcuuiveriierreiieeeseiseeessesseesssessssessssssssssssssessssssssnnns | sennene | oon | eovenees 1,000.000 87,750 | .00 B7.750 | i 87,750 | 66,053 1,400 ..6,900 .1 02/15/2018. | ..
023135 10 6 | AMAZON.COM, INC.ovvvviiieriieeiiiesiiesiisee it sssssssssssssnsssensss | svvseens | e | evvssninns 100.000 | ccovvvrviiinnn 84,784 | ... 1,847.840 | .....cc........ 184784 | 180,066 4,718 .1 10/17/2019. | ..
00165C 10 4 | AMC Entertainment HIdgS INC............c..rvuiriuiireiierieisreeeseeiesesieeesiesesiessseesssiss | ceevenns 2,000.000 14,480 | e 7.240 | oo 14,480 | e 18,576 400 | oo | e (4,096) .110/17/2019. | ..
026874 78 4 | American International Group INC.........ccoevveenvrevernenernrisersnnnsesnsssssensssssesessessenes | sevenee | e | eoreen 1,000,000 | coiiriiiinnnn51,330 | oo 51.330 | oo 51,330 | ...... 55,295 1,280 11,920 [ o | e, 11,920 [ oo 03/15/2018.
031162 10 0 |AMQEN INC...covvvircvieiiieiseeeeceeiseeeeeseesessesssessesssssnssssssssssnesssnessnssssnsssnsnnses | eivenes | eoe | evereennne00.000 | i 120,635 | o, 241.070 ...120,535 | ...... 89,834 2,175 30,701 [ oo | s 30,701 .1 04/18/2019. | ..
037833 10 0 [APPIE INC..covvieriririieceiieseieseiiesesiesesiesssienesissesissnssssssssssssssssssnssssnssnnns | evinenee | eoe | evereerenn00.000 | i 146,825 | oo, 293.650 ..146,825 | ...... 96,743 770 50,083 [ .oouverreiireiienns | e 50,083 .1 05/16/2019. | ..
037612 30 6 |Appolo Global MgMELLC..........ccocovrviincicrniereiieseieneisseisssissssssnsssssessnssnns s | eoe | 00000:2,000.000 [ . 95,420 | o 47710 .. 95,420 ) 53,214 2,666 ATT14 | e [ e 47,714 07/20/2017.
04010L 10 3 | Ares Capital COMP.........cuuuuivemreiirieiiseeiieeeiseseesesessss s esessenesienes | o I 3,000.000 .18.650 | ..................55,950 | ...... 55,591 5,040 29,210 | o | e 9,210 .1 02/20/2014. | ..
046353 10 8 | AStrazeneCa PLC........coviuiiirieieiieieiesieiessisies s ssssssenes | ansenes Cl o 1,000.000 ....49,860 .49.860 | ....................49,860 | ...... 40,702 440 L9158 | e [ 9,158 .107/18/2019. | ..
084670 70 2 |Berkshire Hathaway INC Class B............cc..cooruuureuireiiirieiereeieseeieseeiesesssssiesssienns [ evvenes | eoe | eeveeees 1,000.000 226,500 226.500 | ......occc..n.226,500 | oo 174,636 22,320 | oo | s 22,320 | .o 03/16/2017.
097023 10 5 |BOBING CO...ooourvireiiiiciiceiieiieiiesi s | i 300.000 97,728 325.760 | ..ocooovrerenn 97,728 | o 100,243 | ovvooevieeiieeeiiees e | e | e (2,515) | v [ e (2,515)| .. .112/19/2019. | ..
055622 10 4 |BP PLC....oiiiiiciecesesisesesssses e | s Cl o 1,000.000 |.....cccooceee.....37,740 | .........37.740 | ... . 37,740 | 41,744 2,440 .(180) (180) | .. .1 02/19/2015. | ..
055622 10 4 | BP PLC....oiiieeieceeeeeceereece et | i Cl o 1,000.000 | ....ccoovveeenn.37,740 | oo 37740 | 37,740 | 35,493 2,440 .(180) (L ) 10/15/2015.
055622 10 4 | BP PLC...iiiiiiiieicieieieceni s snnnns | anienes Cl o 1,000.000 37,740 | ...... 39,112 2,440 .(180) (180) | .. . [ 11/16/2017. | ..
110122 10 8 |Bristol Myers Squibb COMPANY...........ccccueiriiuiriieriieciieceieceeseeessesesssesessnesienens | coeeenes | e | ceveeens 2,000.000 | .... . .64. . ...128,380 | ...... 92,400 820 35,980 [ ..o | e 35,980 .1 08/15/2019. | ..
T1135F 10 1 | BrO@ACOM INC..oovvivvereiiiraeiiieiieiiessi i | anssions [V 500.000 | ..voovvverrens 158,010 | ........ 316.020 | ..ooovrvvrnne 158,010 | oovvovcrrirs 143,782 1,325 T2 L T I 14,228 | oo 07/18/2019.
G16258 10 8 |Brookfield Renewable PAMNers..............cccc.iriireereierinceieceiseceeesesesseseesesenns | cevvenns C 2,000.000 93,260 | .........46.630 | ..................93,260 | ...... 63,892 2,773 42,624 | ..o [ e 42,624 .1 02/15/2018. | ..
G16962 10 5 | BUNGE LIMIEM.........coveeeeiiceiceiceieceecei e | cresinas Cl 1,000.000 | ......cccoeeee.....57,550 | .........57.550 | ....................57,550 | ...... 51,809 2,000 5,742 | oo | e 5,742 .101/17/2019. | ..
127055 10 1 | CabOt COMP.....ouuviiiiiireicereise s | e | | oo 2,000.000 | ....ccccoeernrn.95,040 | oo 47520 | 95,040 | 106,613 2,760 10/18/2018.
149123 10 1 | Caterpillar INC........coeoceieececeeeceeeeeeseesesesesesesesesess s | renenen | e | cereeens 1,000.000 ....115,706 1,030 .1 08/15/2019. | ..
17275R - 10 2 | CISCO SYSEMS INC...ovvveeieirriiriiesie e ensesssnsnns | avnnnes | e | voenees 1,000.000 57,410 350 350 .107/18/2019. | ..
17275R 10 2 | CiSCO SYStEMS INC.....ooovvvivceiciiesseeesesessssssess s [ cvnnes | eoe | s 1,000.000 | ....cccoovirenrn 47,960 | ... 47.960 | oo 47,960 | i 49,636 350 350 .109/19/2019. | ..
192446 10 2 |Cognizant Tech Solutions Corp 1,000.000 76,677 800 .1 01/18/2018.
20030N 10 1 [ €OMEASt COMP.......overurieicieineiirsissiiesssssnsisssssnssnsss s ssssssnssssnsnes. | avvsins | ane | ceveonn 2,000.000 ...89,940 | .......44.970 | ..o 89,940 | i 75,638 420 1,640 .1 09/21/2017. ..
219350 10 5 | COMING INCurvvruirerirrrrireiereeseeissiie ettt | anebines 2,000.000 58,220 | 00029110 | coiiiiiiennn.58,220 | oo 59,086 400 .1 10/17/2019. | ..
22052L 10 4 |Corteva Inc. 666.000 .19,687 17,962 173 .| 05/31/2019.
126650 10 0 | CVS HEalth COM.......coouuvvirciirciiicieiesissssssseissssssssssssssssssssnssesnssenns | connenes | e | coneiens 2,000.000 | ...coovvvirrienae 148,580 | .........74.290 | ...occcccooee... 148,580 | oo 133,006 4,000 .1 05/17/2018. | ..
235825 20 5 | DANA INC.....iuuiiriiriii sttt stensens | ennies | oo | eeriens 3,000.000 ...54,600 | ..........18.200 | .......c.c..........54,600 | ...... 55,227 600 .107/18/2019. | ..
237194 10 5 |Darden Restaurants Inc 1,000.000 ..109,010 109.010 ....114,551 .| 11/21/2019.
247361 70 2 |Delta AfINES INC.........ccveuurieerreiireiieceiieceieceiiesesisesiesessesess s essseessssssnsieennes | cvvenns | coe | e 2,000.000 116,960 58.480 | ................. 116,960 | ...... 92,921 3,010 .102/19/2015. | ..
25746U 10 9 | DOMINION ENETGY INC....cvvvuirieiiiriiirieicieiseieie e neseisssensenenssisssensinsees | sveneees | ve | vevenes 1,000.000 82,820 | .........82.820 | ....................82,820 | ...... 83,388 918 L[ 11/21/2019. | ..
260557 10 3 |Dow Inc ....36,450 38,092 1,399 .| 04/02/2019.
260557 10 3 |Dow Inc 73,010 | 54730 | 73,010 | 77,421 2,801 .| 04/18/2019. | ..
29273R 10 9 |Energy Transfer LP.........cccccocoiiriiiriiiriicsississsssessessssssssssessssssssssennns | avviins | ane | cevins 1,920.000 ..24,634 | ... 12.830 | ..o 24,634 | 45,887 2,342 .1 10/15/2015. | ..
29273R 10 9 |Energy Transfer LP..........ccoooiiiriiiieiiceiereiseceiieseeisesesisesesiesesiesesissssissssinens | enevnns | ane | ceviees 1,920.000 24,634 | .. 12.830 | i 24,634 | 25,220 2,342 .1 03/16/2018. | ..
293792 10 7 |Enterprise Products Partners LTD.........cccccuiriiiiirninieiiniiniereseeiersississsesenssinns | cevven 2,000.000 56,320 | .........28.160 | ....................56,320 | ...... 66,440 3,510 02/19/2015. | ...covevevreee.
293792 10 7 |Enterprise Products Partners LTD............c.ccoocuurmmimeeirreeineeiinesssssssssssessssesenses | cveenes 2,000.000 56,320 | ..........28.160 | ....................56,320 | ...... 52,740 3,510 04/19/2018. | ...
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337318 10 9 |First Trust EQuity INCOME FUNG..........cooriiiriiieciiieceieceeseeiecseiesesieessieessiseseins [ evienes [ eoe | o 5,000.000 | .....ccccc000.e..86,250 | oo 17.250 | .oovierrennn86,250 | ... 52,305 5,700 21,650 .107/15/2010. | ..
458140 10 0 |Intel Corp ........1,000.000 59.850 45,341 1,260 12,920 .| 10/18/2018.
458140 10 0 [ INEEI COMP..uciieuiiieeiiceiieceieceiicei e [ coienns | eoe | s 1,000.000 | .....ccccoee.....59,850 | ..coone 59.850 .59,850 | ...... 47,975 630 11,875 .1 06/18/2019. | ..
459200 10 1 |International Business Machines INC...........c..ccuuveiumiiierinmiicnninciiinniecsesisniessiseniens | covvees | oo | ceviiens 1,000.000 | ..................134,040 | ........ 134.040 134,040 | ..o 134,551 (511) .| 11/21/2019. | ..
460146 10 3 |International Paper Company.... wer| +..2,000.000 92,100 85,451 4,025 11,380 .| 10/18/2018.
G51502 10 5 |Johnson Controls International................cccceveuiieieccieiiiceieeeceeeeee s | cveeees Cl . 2,000.000 520 2,080 22,120 .1 11/16/2017. ] ..
478160 10 4 | JOhNSON & JONNSON........oouviiiciiiciicicsssssssssssnssssssssnssesnens [ cvinns [ oon | e 1,000.000 950 14,463 .109/19/2019. | ..
487836 10 8 | KelOGY CO....vvoevieiieieiiceiieceiieceiicesi e | e 2,000.000 138,320 . 4,520 24,300 .110/18/2018. | ..
489170 10 0 [Kennametal INC........ccviueiuiirivniiniciciinicse st ssenesssisssenennsnns | ovnvenee | oee | covneens 1,000.000 | ..overirriinnnen 36,890 | .......... 36.890 | ....cccevver 36,890 | .. 39,639 800 ..3,610 09/21/2017.
493267 10 8 | KEYCOMP... oo | cveenes | coe | e 4,000.000 .80,960 20.240 | ...................80,960 | ...... 78,846 2,840 21,840 [ oo | e 21,840 .1 04/19/2018. | ..
482480 10 0 [ Kl COMP..couuverrriieriiieeiiseiiseiiseie s | s [ e | e 500.000 | ...ooovrrevrrneens 89,085 | ........ 178170 | .ovovvvee...89,085 | ... 80,734 28,351 | e | e 8,351 .| 112172019, ..
501044 10 1 | Kroger COMPANY.........c..courvueurieemreeimeiineiisesiesesessesssssssssssesssssssssssssssssssssssnsess. | cveines 2,000.000 57,980 28.990 | ..................57,980 | ...... 59,097 1,200 22,980 | oo | e 2,980 | .o 03/16/2017.
501044 10 1 | Kroger COMPANY.........c.orueemreeemreeerreseseeeeiscesesesessssessssessssesssssesssssssesesssssssssssnsens. | evvenes | eoe | woveeees 1,000.000 .28,990 28.990 | ...cccocvvern.. 28,990 | ..o 30,255 600 L1490 | | e 1,490 .| 04/20/2017.| ..
517834 10 7 |Las Vegas SandS COMpP.......ciiiiiiiiiiieiiesiessssisssissssiesssessessssssssssnssies | conveees | o | eovivens 1,000.000 169,040 69.040 | ....................69,040 | ...... 64,599 1,540 ALY | | 4,441 .107/18/2019. | ..
517834 10 7 |Las Vegas Sands COM.........ccc.rmruimmiiiereiieeeisesessesessesessesessesessssesseseseesssenns. | cooeees I 1,000.000 .69,040 69.040 | ....................69,040 | ...... 61,040 770 28,000 | oo | e 8,000 | oo 11/21/2019.
G5960L 10 3 | Medtronic PLC........cccooiiiiiiiiieiicieiessi s | oo Clun 1,000.000 | ..cooovvvinieae 113,450 | ........ 113.450 ..80,532 540 2,080 22,490 | oo | e 22,490 .| 09/21/2017. | ..
G5960L 10 3 | Medtronic PLC.........coovurieiiriiseeseisessesessssi s | aneseons C 500.000 56,725 | ........ 113.450 .49,310 270 540 TANS | | e 7,415 .1 06/18/2019. | ..
594918 10 4 | MICrOSOft COM......covuumrvimeerirerirreeisreeiseesesssisessisessseness s essssesesessssessisenesens | cvienns | eoe | cvoieneees 500.000 | ...ooovrveerneens 78,850 | ........ 157.700 | ..ccovvviener.n. 78,850 | .. 64,969 485 13,882 | covveeceeereieneiiins | e 13,882 05/16/2019.
594918 10 4 | MICrOSOft COMP....cuvvuuriiriirririirriisiiieiiesi i ssesssessenssnniies | snvvenns | e | eevieniend 500.000 | ..ooovevririiinns 78,850 | ....... 157.700 78,850 | ...... 70,813 255 28,037 | s [ e 8,037 .| 09/19/2019. | ..
552953 10 1 | MGM RESOMS INMl........ooouviiiiiceiiceiieseieseeseeises e eesssessesssssssneees. | cvieies 2,000.000 66,540 33.270 | covvreee. 66,540 | ...... 67,913 1,040 18,020 | oo | e 18,020 .1 07/20/2017.| ..
62989* 10 5 |NAMICO Insurance COMPANY, INC.........c..crvvemrrvemeerimeeriresrisessisssssesssssesssssssssnnns | coveeees | e | coveeviens 100.000 | ..ovvevrrirres 31712 | 317120 | e 31,712 5,000 (24) | covverrerieriins | e (24) | coveereeees 04/07/1987.
654108 10 3 | NIKE INC..ooooioiicecece s | e [V [ 1,000.000 101,310 | ........ 101.310 101,310 | 87,496 245 220 13,814 .107/18/2019. | ..
66987V 10 9 [NOVAMS AG........oouriiociiiereiereieceiiecei e | s Cl 1,000.000 | .... ....94,690 94,211 479 .107/18/2019. | ..
684060 10 6 | Orange SPONS ADR........cccocimiiimriiniiiinsiisnnissis s | s Cl o 2,000.000 | ..covveoirriennne 29,180 31,089 425 | o | e (1,909) | oo 09/19/2019.
690768 40 3 | OWENS-IIINOIS INC.........covveriiirriiiceiieceieeeeceeeeeiseessseesses e | evenes [ eoe | e 2,000.000 ....23,800 19,643 100 4,157 .1 10/17/2019. | ..
690768 40 3 | OWENS-IIINOIS INC..........crvvviriirricec s [ s [ oon | e 2,000.000 ....23,800 23,291 509 .112/19/2019. | ..
717081 10 3 | PAZEM INC.uuiiececcss s | cvenns [ ooe | oo 1,000.000 .39,180 33,514 1440 | e [ e (G {0) .| 04/21/2016. | ..
718172 10 9 | Philip Morris Intl +err....1,000.000 .85,090 ..80,043 1,170 4,590 18,330 .| 06/21/2018.
744320 10 2 |Prudential Financial INC............c.cccorviimiiiiniiiirriisceeseesessesssssssssssssssisnnies. [ e [ ooe | i 1,000.000 .93,740 90,776 4,000 ..2,964 .1 01/17/2019. | ..
747525 10 3 | QUAICOMM INC..oovooiiiiiiceiceceecei e | cvienes [ eoe | eeeeees 1,000.000 88,230 74,719 1,240 13511 | e | e 13,511 .107/18/2019. | ..
747525 10 3 |Qualcomm Inc .......1,000.000 .88,230 79,254 620 ..8,976 8,976 .| 09/19/2019.
85571B 10 5 |Starwood Property Trust OO I 3,000.000 | ...ccovvvvirriinnns 74,580 62,613 1,440 5,760 15,450 | oo | s 15,450 .| 06/16/2016. | ..
867224 10 7 |Suncor Energy Inc.. Al 2,000.000 65,600 . 73,602 2,154 29,660 | e [ e 9,660 .| 09/19/2013. | ..
867224 10 7 |Suncor Energy Inc.. S| A 2,000.000 65,600 32.800 ..65,600 84,096 2,154 ..9,660 9,660 .| 05/17/2018.
89832Q 10 9 | Truist FINANCIAl COMP.........curveerrrierreiiceiiceiieceeisesissesiseseesesisesesesieessissnseenns | cevvies | ane | ceviees 1,295.000 72,934 56.320 L72,934 | ... 57,693 15,242 | oo | s 15,242 .| 12/09/2019. | ..
876030 10 7 |Tapestry InC....cccoovvvvrrane 2,000.000 .53,940 26.970 53,940 | ... 51,983 675 957 | | 1,957 L[ 11/21/2019. | ..
87911 10 3 | Tekla Healthcare INVESIOrS.............coocvuurveereeieceiieceiieceieseiesesiesesissesiesssiesnseens | evvvies | eee | cever 3,000.000 62,640 20.880 62,640 58,268 2,700 .4,372 4,372 .| 04/18/2019.
880349 10 5 | TENNECO INC..ouvvevuiviriiieieeiiceieseii et eseniennnes | evienes | eoe | e 2,000.000 | ..oocoorvriinnns 26,200 | ......... 13.100 | oo 26,200 | ... 26,060 .1 10/17/2019. | ..
880349 10 5 | TENNECO INC...oovvvoiiiiiiiinicss s nsssnnnes | svennns | ooe | oo 2,000.000 | ..coovvrrriennn 26,200 | .......... 13.100 | v 26,200 | ...... 27,931 .1 12/19/2019. | ..
88870R 10 2 | Tivity HEalth INC....oooeiicees s | cresenas 214.000 4,354 20.345 4,354 4,156 .103/11/2019. | ..
872540 10 9 | TUX COS INC.rvvriioriieiiierieriiisnie ettt sissssessissssessssnesnsies | censies | oo | eoviens 1,000.000 | ..ooevivriininen 61,060 | .......... 61.060 | ..ooovrevrreirnnee 61,060 | ...... 55,806 460 07/18/12019. | ..o
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92857W 30 8 |V0odafone Group PLC..........ccccurivimriuiieieiieeiiseciiseseiseseissesesseseisesessssesssseseesssies | oeeenes Cl o 2,000.000 | ...................38,660 | ..........19.330 | ....................38,660 | ...... 52,499 1,979 100 .| 11117/2016. | ..
92857W 30 8 |Vodafone Group PLC... .|C 2,000.000 32,458 ..6,202 .| 06/18/2019.
92857W 30 8 |Vodafone Group PLC..........ccocuiivimriuiiiiineeiisesiiseseiseseisssisesesses s | oeeenes Cl o 2,000.000 | ...................38,660 | .........19.330 | ....................38,660 | ...... 40,105 { ..o [ e | e | e (1,445) .109/19/2019. | ..
254687 10 6 |Walt DISNEY CO......veuiiriiiiiiinieiisiiesi s sssssssssesssessessssssssnies | cenviees | oo | eoviiens 1,000.000 144,630 | e 133,534 880 11,096 .1 09/19/2019. | ..
95040Q 10 4 |Welltower Inc.. 1,000.000 ..81,780 79,681 ..2,099 . 12/19/2019.
96145D 10 5 |WESHOCK CO.....ouuieiiiiirriiiesiiissiis s | snnsens | ane | eoveonn 2,000.000 ....85,820 .42. . .85,820 | ..... 65,902 930 19,918 .108/15/2019. | ..
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 6,540,956 XXX | 6,540,956 | ......ccoovnne 5,968,932 6,185 130,667 [V I 814,432 XXX
Common Stocks - Parent, Subsidiaries and Affiliates Other
47738%# 10 6 | Ohio Insurance Services | ........ | | 500.000 926 | .o 1.852 926 5,000 w0 | 10/08/1964. | .....coccvvvnvcee
9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other 926 XXX 926 5,000 [ 0 0 0 0 0 .0 XXX XXX
9799999. Total - COMMON StOCK........cuieeriiieriiceriii s 6,541,882 XXX s 6,541,882 | ...cccccoo... 5,973,932 6,185 130,667 [ 814,432 | oo 0 | oo 814,432 . XXX XXX
9899999. Total Common and Preferred Stock................ccocecvurevvireiciiniiianes 7,337,154 XXX | 7,339,992 | ..o 6,747,080 9,861 144,956 () 836,557 | ...coovvrerinn (V1) [P 836,557 | ...cooviirriiriin) 0 XXX XXX
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

CUSIP Identification Description

Foreign

4 5

Date Acquired Name of Vendor

Number of Shares of Stock

Actual Cost

Par Value

Paid for Accrued Interest and Dividends

Bonds - U.S. t

912828  5X 4 |U.S. Treasury Note. 01/31/2019........ Fifth-Third Bank. 99,806 ..100,000
912828 YT 1 |U.S. Treasury Note. 11/30/2019. Fifth-Third Bank 99,811 ..100,000
0599999.  Total - BONAS = U.S. GOVEIMMENL.........ouevueiiiiteiteeseteseetseteesstetseeetesesssessssssssssessetsssssesssssessssassessssassessessssssss | sesssessessesassessesssssssessessesassassessessssessessesassansessessnssssassessesansessesssssssassessnsansessessesnsan 199,617 ..200,000 |..... 0
Bonds - Industrial and Miscell;
06051G  EE 5 |Bank of America Corp Sr Note... 10/17/2019 Ameriprise Financial Services, Inc 52,636 50,000 865
30161M AR 4 |Exelon Generation CO LLC SINOLE.......cevvuivrirriciircieris et ensnes 10/17/2019........ Ameriprise Financial Services, Inc 51,730 50,000 170
278642  AK 9 |EBAY Inc Note..........c........ 10/17/12019........ Ameriprise Financial Services, Inc. 50,924 50,000 319
38141G  GS 7 |Goldman Sachs Group Inc Sr Note 10/117/2019........ Ameriprise Financial Services, Inc 54,229 | . . 50,000 695
404280 AK 5 [HSBC Hlidgs PLC Sr Note C 10/17/2019........ Ameriprise Financial Services, Inc. 52,509 | oo 50,000 113
548661 CW 5 |Lowes Cos Inc Note................ 10/17/2019........ Ameriprise Financial Services, Inc 51,586 50,000 | coooveieieeeieeeee e 26
78355H KM 0 | Ryder Sys Inc Medium Term Note 10/17/2019........ Ameriprise Financial Services, Inc 51,243 | . 50,000 595
892331  AB 5 | Toyota Motor Corp Sr Note C 10/17/2019........ Ameriprise Financial Services, Inc. 51,530 | oo 50,000 402
3899999. Total - Bonds - Industrial and Miscellaneous.. 416,386 ..400,000 3,186
8399997. Total - BONAS = Part 3.t 616,002 . ..600,000 3,186
8309999, TO1AI = BOMAS. ..t ert1etereess st ees e ees et es e et 48k E 888848484 E 8 £LE 1A 8184 E 8 EEE L8 40E 81081 HLE84EEE LR 4L R4 E LA E 1R E LA R LR LA R LR ARt 616,002 | ..o 600,000 3,186
Preferred Stocks - Industrial and Miscell; Perpetual Preferred
293640 10 0 |Entergy ArkanSas LLC..........ccoovuiuririrminiereieieieieceseseesseessesseessesessssesssssssesssssessssassessessssessessesssssnss | essessesansenes 04/18/2019........ Ameriprise Financial Services, Inc 2,000.000 50,109 | cooovvevrerieene 25.00
637417 87 4 | National Retail Properties INC..........c.ccccuvviviiiieiniiciiscscssesnis 04/18/2019........ Ameriprise Financial Services, Inc 2,000.000 49,441 | i 25.00
74460W 71 9 | Public Storage Dep SHS.............. 04/18/2019........ Ameriprise Financial Services, Inc. 2,000.000 48,632 25.00
860630 60 7 | Stifel FINl COM .....ouevuieiiiiieeirciise sttt 04/18/2019........ Ameriprise Financial Services, Inc 2,000.000 48,988 25.00
313747 70 1 |Federal Realty Investment TR............. 05/16/2019........ Ameriprise Financial Services, Inc 2,000.000 49,585 25.00
49446R 71 1 |Kimco Realty Corp..... 05/16/2019........ Ameriprise Financial Services, Inc 2,000.000 47,697 25.00
65339K 80 3 |Nextera Energy Cap HIAGS........ccovuuiverniiirmiineiniinsieiseiessineines 05/16/2019........ Ameriprise Financial Services, Inc 2,000.000 49,824 25.00
929042 82 8 |Vornado Realty TIUSE.........ocoverierereirirerieereseee st 05/16/2019........ Ameriprise Financial Services, Inc. 2,000.000 48,242 25.00
020002 83 8 |Allistate Corp Dep SHS... 08/15/2019........ Ameriprise Financial Services, Inc 1,000.000 25,606 25.00
03939A 20 6 |Arch Capital Group LTD. C 08/15/2019........ Ameriprise Financial Services, Inc 1,000.000 25,040 25.00
33616C 81 1 |First Republic Bank Dep SHS................ 08/15/2019........ Ameriprise Financial Services, Inc 1,000.000 25,835 25.00
06055H 20 2 |Bank of America Corp Dep SHS 10/17/2019........ Ameriprise Financial Services, Inc 2,000.000 51,851 25.00
020002 81 2 |Allstate Corp Dep SHS 11/21/2019........ Ameriprise Financial Services, Inc. 2,000.000 50,333 25.00
48128B 62 2 | JPMorgan Chase & Co Dep SHS 11/21/2019........ Ameriprise Financial Services, Inc 2,000.000 50,672 25.00
665859 85 6 |Northern Trust Corp Dep SHS 11/21/2019.. Ameriprise Financial Services, Inc 2,000.000 50,583 25.00
69360J 55 2 | PS Business Parks Inc CA Dep SHS 11/21/2019........ Ameriprise Financial Services, Inc 2,000.000 50,105 | . 25.00
74460W 59 4 |Public Storage Dep SHS.............. 11/21/2019........ Ameriprise Financial Services, Inc 2,000.000 50,606 | ..o 25.00
8499999. Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred.........oovovvrsiesisniscniannnns 773,147 XXX 0
8999997. Total - Preferred Stocks = Part 3.......ciiiiiiiiiieissiiersssi s nees 773,147 XXx .. 0
8999998. Total - Preferred Stocks - Summary Item from Part 5..........oiiiiiiiise s 25,621 XXX
8999999. Total - Preferred Stocks.... . 798,768 XXX ] 0
Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded
00206R 10 2 [AT&TINC.coiiervicrereeceeieeiae 01/17/2019........ Ameriprise Financial Services, Inc 2,000.000 61,504 XXX
G16962 10 5 | BUNGE LIMIEE. ... C 01/17/2019........ Ameriprise Financial Services, Inc 1,000.000 51,809 XXX
744320 10 2 |Prudential FINanCial INC..........eeuiiieieeieieinieerei e 01/17/2019........ Ameriprise Financial Services, Inc. 1,000.000 90,776 XXX
88870R 10 2 |Tivity Health Inc................. 03/11/2019........ Tivity - Merge with Nutrisystem. 214.000 4,156 XXX
260557 10 3 | DOW INC..ocvuriiiiiiiiiiiics s 04/02/2019........ Dow Inc/DowDupont Inc Split.... 666.000 35,631 XXX
031162 10 0 [AmgenInC......ccccovnrenee 04/18/2019........ Ameriprise Financial Services, Inc 500.000 89,834 XXX
260557 10 3 [ DOW INC.uvvririeiriieie et 04/18/2019........ Ameriprise Financial Services, Inc 1,334.000 77,421 XXX
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
87911J 10 3 |Tekla Healthcare INVESLOrS.........c.ccvcveveveicieceeecee e 04/18/2019........ Ameriprise Financial Services, Inc 3,000.000 58,268 XXX
037833 10 0 |APPIE INC..vviiiiiii s 05/16/2019........ Ameriprise Financial Services, Inc 500.000 96,743 XXX
594918 10 4 |Microsoft Corp. 05/16/2019.. Ameriprise Financial Services, Inc. 500.000 64,969 XXX
22052L 10 4 |CortevaInc 05/31/2019. Corteva Inc/DowDupont InC Split..........ccovveerririrniniines 666.000 17,962 XXX
00206R 10 2 |AT&TINC.oiirrierereeeieens 06/18/2019 Ameriprise Financial Services, Inc. 1,000.000 32,669 XXX
458140 10 0 |Intel Corp. 06/18/2019.. Ameriprise Financial Services, Inc 1,000.000 47,975 XXX
G5960L 10 3 | MEGHrONIC PLC.......o.ooveveciiieiecicieicie sttt sssssse s s ssssse s ssssessesssssssssessssssssnsesiess | Guvvvevessenns 06/18/2019........ Ameriprise Financial Services, Inc 500.000 49,310 XXX
92857TW 30 8 |Vodafone Group PLC............c....... 06/18/2019........ Ameriprise Financial Services, Inc. 2,000.000 32,458 XXX
046353 10 8 [Astrazeneca PLC........ccccoooeiiiiinierieieieceie s 07/18/2019........ Ameriprise Financial Services, Inc 1,000.000 40,702 XXX
11135F 10 1 | Broadcom INC......covueeevcenerneeieireieeeicens 07/18/2019........ Ameriprise Financial Services, Inc. 500.000 143,782 XXX
17275R 10 2 | Cisco Systems Inc.......... 07/18/2019........ Ameriprise Financial Services, Inc 1,000.000 57,410 XXX
235825 20 5 [ DANAINC....vuiriiiiieici s 07/18/2019........ Ameriprise Financial Services, Inc 3,000.000 55,227 XXX
517834 10 7 [Las VEgas SANAS COM.....o.rurrurerrreeiriirireiseerereissesessesseseisssssse e ssssse s asse s sesssssessesassessesssnes 07/18/2019........ Ameriprise Financial Services, Inc. 1,000.000 64,599 XXX
654106 10 3 [Nike INC....ovvvvevreeereeicieeee 07/18/2019........ Ameriprise Financial Services, Inc 1,000.000 87,496 XXX
66987V 10 9 [NOVAIS AG.....eiierieiiicieirisce st ses et essesssssssansessensssessessssessssesensees | Gurerevenssees 07/18/2019........ Ameriprise Financial Services, Inc. 1,000.000 94,211 XXX
747525 10 3 [QUAICOMM INC. ..ot 07/18/2019........ Ameriprise Financial Services, Inc 1,000.000 74,719 XXX
872540 10 9 |TIXCoSINC..vvrvrvrirnenes 07/18/2019........ Ameriprise Financial Services, Inc 1,000.000 55,806 XXX
110122 10 8 |Bristol Myers Squibb Company. 08/15/2019........ Ameriprise Financial Services, Inc 2,000.000 92,400 XXX
149123 10 1 |Caterpillar InC......cccovvne. 08/15/2019........ Ameriprise Financial Services, Inc 1,000.000 115,706 XXX
961450 10 5 |WESHOCK CO.uuvevveeeriecitiiieeisee st nees 08/15/2019........ Ameriprise Financial Services, Inc. 2,000.000 65,902 XXX
17275R 10 2 |Cisco Systems Inc.......... 09/19/2019........ Ameriprise Financial Services, Inc 1,000.000 49,636 XXX
478160 10 4 |Johnson & Johnson..........cccovvvrenn 09/19/2019........ Ameriprise Financial Services, Inc 1,000.000 131,407 XXX
594918 10 4 |Microsoft Corp 09/19/2019........ Ameriprise Financial Services, Inc 500.000 70,813 XXX
684060 10 6 |Orange Spons ADR 09/19/2019........ Ameriprise Financial Services, Inc 2,000.000 31,089 XXX
747525 10 3 | QUAICOMM INC...ovoiiiiciceiee s 09/19/2019........ Ameriprise Financial Services, Inc. 1,000.000 79,254 XXX
92857TW 30 8 |Vodafone Group PLC 09/19/2019........ Ameriprise Financial Services, Inc 2,000.000 40,105 XXX
00165C 10 4 | AMC Entertainment Hidgs Inc 10/17/2019........ Ameriprise Financial Services, Inc 2,000.000 18,576 XXX
023135 10 6 [ AMAZON.COM INC....vviiiiciicecieieece ettt eaes 10/17/2019........ Ameriprise Financial Services, Inc 100.000 180,066 XXX
219350 10 5 |Corning Inc 10/17/12019........ Ameriprise Financial Services, Inc 2,000.000 59,086 XXX
690768 40 3 | Owens-lllinois Inc... 10/17/2019........ Ameriprise Financial Services, Inc. 2,000.000 19,643 XXX
880349 10 5 [TENNECO INC..oovvceee ettt sttt enees 10/17/2019. Ameriprise Financial Services, Inc 2,000.000 26,060 XXX
254687 10 6 | Walt Disney Co 10/17/2019.. Ameriprise Financial Services, Inc 1,000.000 133,534 XXX
237194 10 5 [Darden Restaurants INC...........ccc.ccurueieicicieicicieieeee et 11/21/2019. Ameriprise Financial Services, Inc 1,000.000 114,551 XXX
25746U 10 9 | Dominion Energy Inc..........c.cc...... 11/21/2019. Ameriprise Financial Services, Inc 1,000.000 83,388 XXX
459200 10 1 |International Business Machines Inc.. 11/21/12019.. Ameriprise Financial Services, Inc. 1,000.000 134,551 XXX
482480 10 0 [Kla Corp 11/21/2019 Ameriprise Financial Services, Inc 500.000 80,734 XXX
517834 10 7 [Las VEgas SANAS COMP.....c..iuiurerriiiiriieiseiseiseseieeseseessese st nsessensees 11/21/2019, Ameriprise Financial Services, Inc. 1,000.000 61,040 XXX
876030 10 7 |Tapestry Inc.... 11/21/2019.. Ameriprise Financial Services, Inc 2,000.000 51,983 XXX
89832Q 10 9 | Truist Financial Corp.. 12/09/2019........ Truist Financial Corp/Suntrust Bank MEIGET............ccc.uiiiieriiiiirissisienesssissiissies 1,295.000 57,693 XXX
097023 10 5 |Boeing Co 12/19/2019........ Ameriprise Financial Services, Inc 300.000 100,243 XXX
690768 40 3 | Owens-lllinois Inc 12/19/2019........ Ameriprise Financial Services, Inc 2,000.000 23,291 XXX
880349 10 5 [ TENNECO INCu.uvvivuiiieireicisee s 12/19/2019........ Ameriprise Financial Services, Inc. 2,000.000 27,931 XXX
95040Q 10 4 |Welltower InC...........cccccvvveverneneeene 12/19/2019........ Ameriprise Financial Services, Inc 1,000.000 79,681 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUBKCIY TrABEA. .......vuiiriiriiiiiiiieiiiies toerisiissiess sttt 3,413,800 N 0
9799997, Total - COMMON SEOCKS = PAM 3.........c.coiieiieieieiteiiicectete ettt ettt st s s et et s asaesenstetes  eesetessassssessssesesasseaesesseseteb s sesesassesetesssses et s eset et s seses s s et et et sssesesnsesesesansesassssesessaes 3,413,800 XXX ] 0




¢ell

Annual Statement for the year 2019 of the Afflnlty Mutual Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
9799998. Total - Common Stocks - SUMMANY HEM FTOM PAM 5.ttt ettt ettt st stestsm et eeseteeseeseeaeeseseesee et eeseeseeeeeeseeseEeEeeEeEfeEAeEoeEee8eE1eEoeE4eE o e 8 oA eEee8 4212 e e e 4EE e EAeE e HeE 428 eE e EeeEeEAeEReE A2t 428 eE e EaeEeeEee s e sebeeEenteb e setenses et entantensntns | nias 332,962 XXX
9799999, TOAl = COMMON SIOCKS...........cuivivriieeteiieieeeiieietetettteeeteietet s et s see et s s eese s eaesesesasessssesetesasasassnssassesasassns  essesssesasesesessseeetesasasess e esetes s e sese e es et et s asees e e e et esassetas e s et et s s s et e s e s e e et s anaetasns e e et s aesetesene et et saesesasanesanssnaes et s s annannansesananasasnnants  anaes 3,746,762 XXX e 0
9899999.  Total - Preferred AN COMMON SEOCKS. ........tuureririsissieersstisesessssrsses st sess s ess st see s eeE s s fe8e0EseE e s oEE£E o E e o0 E SRR E £ E 80 E SR E £ E 8488 E R E L E SRRttt e rees 4,545,530 XXX 0
9999999. Total - Bonds, Preferred and COMMON STOCKS...........cvuevvuiireiieieiiseciiesesseiesssssssesse st sse s s s st essesss st sbse e2sesssssssssesssebses s s e s s s b s s es s b s st s s b2 s s s s 44 e84 b s s s s b4 41 E 1L b s A b b s s b s s bbb s bbb s bbbt te bares 5,161,533 XXX 3,186
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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
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
912828 V5 6 |U.S. Treasury Note...........ccoomvuimmriinmniiirciiiinniins .. [ 01/31/2019. | Matured...........ooevvvveeeemvvsescvvsivisnscsienns | 100,000 | .......... 100,000 | vvvvveveeens 99,833 99,993 |....... 7 A T B 100,000 | covvoorveeeree | comveeeeeeieneies | oo (VI 563 | 01/31/2019.
912828 3H 1 |U.S. Treasury Note .| 11/30/2019. | MatUred...........covevvvvrnsnveisssnssvissssssnnna | 100,000 | .......... 100,000 | ............ 99,971 99,987 |....... 13 K T [P 100,000 | coovvsvieninns [ | i 0 | 1,750 | 11/30/2019.
0599999. Total - Bonds - U.S. GOVEMMENL...........cooiirririiiiiisissssscisiiiins s ssssssssssssssssssssnnsees | 200,000 | .......... 200,000 | .......... 199,803 | ..oococ...... 199,979 | coovvvv 0 21 0 21 (o I 200,000 | ..ooisrnrieenns (V] O (O I 0 | 2,313 XXX
Bonds - Industrial and Miscellaneous
893526 8Y 2 |Transcanada Pipeline LTD Sr.. 01/15/2019. | Matured 25049 | ... (49) 01/15/2019.
842587 CL 9 |[Sourthern Co Sr Note SerB.... . | .. | 02/25/2019. | Called 25120 |....... (32) 09/01/2019.
65535H AG 4 |Nomura Hidngs Inc Glbl Med.........ccccrvvnreniirnrnneee C|03/19/2019. | Matured 25064 | ... (64) 03/19/2019.
91159H HH 6 [U S Bancorp Med Term Note........ccocvvvvirnrirernninne .. | 03/24/2019. | Matured 25,064 | ... (64) 03/24/2019.
00206R CY 6 |AT&T Inc Global Note .| 03/27/2019. | Called 25.930 (183) 03/15/2020.
92343V BC 7 |Verizon Communications Inc Note.. .. [ 03/29/2019. | Called............ooovevvvvreservisensiriissseisiiieens | L 44305 | 44000 | e AAA62 | 14,344 | ... (30) 11/01/2021.
485134 BL 3 |Kansas City Pwr & Light Co Mtg.. . | 04/01/2019. | Matured 25327 | i, (327) 04/01/2019.
92343V BC 7 |Verizon Communications Inc Note.. .. | 05/06/2019. | Called 36,886 (109) 11/01/2021.
13645R AJ 3 |Canadian Pacific Railway Co Note...........cocovvvrenes C| 05/15/2019. | Matured 51,323 |...... (1,323) 05/15/2019.
020002 AX 9 |Allstate Corp Sr Note .. | 05/16/2019. | Matured 50,998 |....... (998) 05/16/2019.
031162 BU 3 |Amgen Inc Sr Note .. | 05/22/2019. | Matured 25 066 (66) 05/22/2019.
06051G  DZ 9 |Bank America Corp Med Term .. | 06/01/2019. | Matured 25,570 |....... (570) 06/01/2019.
26875P AD 3 |EOG Resources Inc Sr Note. .. | 06/01/2019. | Matured 25420 | ... (420) 06/01/2019.
30219G AH 1 |Express Scripts Hldngs Co . | 06/15/2019. | Matured 25,067 (67) 06/15/2019.
61166W AS 0 [Monsanto Co SrNOte.........ccovvevrrecrereicreeieeiae .. | 07/15/2019. | Matured 25.096 | ....... (96) 07/15/2019.
61746B DR 4 |Morgan Stanley Sr Note . 1 07/23/2019. | Matured 25104 | ....... (104) 07/23/2019.
682134 AC 5 |Omnicom Group Inc Cap Fin Sr Note..........cccccune .. | 08/01/2019. | Partial Call 10689 | 10,390 |....... (142) 08/15/2020.
278642 AH 6 |EBAY Inc Note..... | 0801/2019. | MBHUIEM....oo oo | 25,000 | ..o 25,000 | ..o 25,253 25,048 ... (48) 08/01/2019.
36962G 4D 3 | General Electric Cap Corp Note.........covvvrevvrivnns .. | 08/07/2019. | Matured 50,000 50,000 ...52,350 50,994 | ....... (994) 08/07/2019.
0258M0 DP 1 | American Express Cr Med Term.........ccccocoveveennee .. | 08/15/2019. | Matured 25,000 25,000 | ...........25,644 25140 | ....... (140) 08/15/2019.
084423 AL 6 |Berkley Wr Corp Sr Note | 081572018, | MBHUIEM....ooovevoovsvnsosssnsssnsscn | 30,000 | oo 30,000 | oo 31,888 30,730 |....... (730) 08/15/2019.
78355H JX 8 |Ryder Sys Inc Med Term Note ... | .. | 09/03/2019. | Matured 25,000 25,000 ..25414 25163 | ... (163) 09/03/2019.
571748 AW 2 |Marsh & McLennan Cos St Note..........ccoceviveriniene ..109/10/2019. | Matured 50,000 50,000 | ...........50,033 50,014 | ....... (14) 09/10/2019.
80283L AH 6 |Santander UK PLC Note < C| 091072018, | MBLUIEM....ooovevsorsovnsosssnsssnsonn | 50,000 | .......... 50,000 | ..oo...... 50,109 50,054 |....... (54) 09/10/2019.
65339K AL 4 |Nextera Energy Cap GTD Deb | 09/15/2019. | Matured 50,000 50,000 ...50,527 50,187 | ....... (187) 09/15/2019.
046353 AF 5 |Astrazenaca PLC Note...........cccouveriniiiniiiniicniis C| 09/18/2019. | Matured 25,000 25000 | ...........25,187 25059 | ... (59) 09/18/2019.
87236Y AA 6 | TD Ameritrade Hldng Corp Sr Note. [ 001812019, | Called.....ovvsvvesovessvvnssessssssssessn | 25,164 | ... 25,000 | oo 27,254 25,881 |....... (686) 12/01/2019.
64110D AH 7 |Netapp Inc Sr Note . | 11/16/2019. | Matured 50,000 50,000 ....50,086 50,034 |....... (34) 09/27/2019.
02360F AA 4 | Ameren Union Electric Co 18t Mtg.........ccccovvvvnnce. .. | 10/01/2019. | Matured 50,000 50,000 | ...........52,407 51,097 |...... (1,097) 10/01/2019.
743674 AX 1 |Protective Life Corp Sr Note - 10/15/2019. | MAtUrEd........ovreveeeeensssssssesensseenssns [ 25,000 | .oooonee. 25,000 | .oooonee. 27,788 26,069 |....... (1,069) 10/15/2019.
482480 AC 4 |Kla-Tencor Corp Sr Note .. | .. | 10/116/2019. | Matured 25 000 25000 ...26,391 25336 | ... (336) 11/01/2019.
53217V AC 3 |Life Techs Corp SrNOte.......cocvvvevvvrierernrirerinns .. | 10/25/2019. | Called 27,491 | 26,116 | ....... (785) 11/15/2019.
035242 AJ 5 | Anheuser Busch Inbev Fin Note.. | 1012972018, | Called...vooeveescsseseesce | 50,492 | .o 50,000 | ......... 49,661 | oo 49,739 | ...... 103 02/01/2021.
054937 AF 4 |BB&T Corp Sub Note .. | 11/01/2019. | Matured ..26,777 25,715 | ....... (715) 11/01/2019.
254010 AC 5 |Dignity Health Txbl BC SER 2014A. .. [ 11/01/2019. | Matured ..26,117 25994 | ... (294) 11/01/2019.
459200 AG 6 |IBM Corporation Debentures .. | 11/01/2019. | Matured 31,141 26,208 | ....... (1,208) 11/01/2019.
66988A AB 0 [Novant Health Inc Txbl Bond... . [ 11/01/2019. | Matured ...53,391 51,309 |....... (1,309) 11/01/2019.
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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
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
913017 CF 4 |United Techs Corp Note.........cccvvuevnivcinrircrnnines ..| 11/01/2019. | Matured ....25,035 25012 (12) 11/01/2019.
685218 AC 3 |Orange SaNOte.......ccccerimrrnrrirerineinrierineiiens C| 11/03/2019. | Matured ....25,024 25,010 (10) 11/03/2019.
023135 AL 0 |Amazon Com Inc Note .. | 11/07/2019. | Matured 25,609 25,141 (141) 12/05/2019.
85771P AW 2 |Statoil Asa Note C | 11/08/2019. | Matured ..25.385 25 154 (154) 11/08/2019.
14149Y AZ 1 |Cardinal Health Inc Note...............ccccorermmrrrrrrrecnns .. | 11/15/2019. | Matured ...25,520 25,151 (151) 11/15/2019.
171340 AJ 1 |Church & Dwight Co Inc Sr Note. .. | 11/15/2019. | Matured 25,452 25,189 (189) 12/15/2019.
539830 AT 6 |Lockheed Martin Corp Note ... || 11/15/2019. | Matured ...26,527 25,564 (564) 11/15/2019.
67019E  AB 3 [NStarDeb.......ccovverminiierniicienrereseresenincen .. | 11/15/2019. | Matured ...52,041 51,010 (1,010 11/15/2019.
931427 AA 6 |Walgreen Boots Alliance............ccccvcvvrivviriiniinninns .. | 11/18/2019. | Matured ...25,354 25,079 (79) 11/18/2019.
12673P AC 9 |CA, Inc SrNote .. | 12/01/2019. | Matured 52,802 51,357 (1,357) 12/01/2019.
14912L  6F 3 |Caterpillar Finl SVCS Med Term.. .. | 12/01/2019. | Matured 25247 (247) 12/01/2019.
09247X  AE 1 |Blackrock Inc Note... .. [ 12/10/2019. | Matured 25,810 (810) 12/10/2019.
00510R  AC 7 |Acuity Brands Lighting GTD Sr. .| 12/15/2019. | Matured 51,641 (1,641) 12/15/2019.
976656 CC 0 | Wisconsin Elec PWrDeb........cocovvvvvrviirnririinnins .. | 12/15/2019. | Matured 25,645 (645) 12/15/2019.
219350 AU 9 |Corning Inc Note, . | 12/18/2019. | Called 25,872 (522) 08/15/2020.
584050 AG 7 |Medco Health Solutions Inc Note...........cccccecvvnnce .. [ 12/20/2019. | Called 51,237 (706) 09/15/2020.
3899999, Total - Bonds - Industrial and Miscellaneous .......1,669,167 | .......1,665,000 | ......1,740,780 | ......... 1,691,123 | o0 | 0(22,698) | o0 [ (22,698) [ ...ooovvrrennnnd 0 . XXX
8399997. Total - BONMS - PAM 4.t e | 1,869,167 | ... 1,865,000 | ....... 1,940,583 1,891,103 (22,677)] .. 1,868,425 XXX
8399999, Total - Bonds ,869,167 ,865,000 ,940,583 ,891,103 (22,677) 1,868,425 XXX
8999998. Total - Preferred Stocks - Summary Item from Part 5. ....25,000 XXX 0 25,621 XXX
8999999, Total - Preferred SIOCKS.............iriiiviiieiivirii s e | 25,000 XXX 0 (] [ 25,621 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
037612 30 6 |Apollo Global Management LLC Class A. .. 102/28/2019. | Apollo Glbl Mgmnt (ROC) XXX 0 XXX
67069D 10 8 |Nutrisystem Inc. .| 03/11/2019. | Tivity - Merge with Nutristyem.. XXX (9,982) XXX
68389X 10 5 | Oracle Comp.....ccouurnriermrierenireierienireresinnenes . 1 03/21/2019. | Ameriprise Financial Srvcs, Inc. XXX 5,786 XXX
984121 60 8 | Xerox Corp... .. | 03/21/2019. | Ameriprise Financial Srvcs, Inc.... XXX 7,366 XXX
G16258 10 8 |Brookfield Renewable Partners...........ccc.ocvevveenec. C| 04/01/2019. | Brookfield Renew Ptnrs(ROC) XXX 0 XXX
26078) 10 0 |DowDupont Inc..... .. | 04/02/2019. | DowDupont/DOwW Split..............cveeurvvernns XXX 0 XXX
260557 10 3 |Dow Inc .. | 04/08/2019. | Dow Inc (Cash in Lieu) XXX 0 XXX
09257W 10 0 |Blackstone Mortgage Trust, InC..........ccovvvevurrrenec. . | 04/18/2019. | Ameriprise Financial Srvcs, Inc. XXX (8,841) XXX
09257W 10 0 |Blackstone Mortgage Trust, InC.........ccccocovvvverinn .. | 04/18/2019. | Ameriprise Financial Srvcs, Inc. XXX (5,550) XXX
136385 10 1 |Canadian Natural Resources LTD........cccccvevvnenee A | 04/18/2019. | Ameriprise Financial Srvcs, Inc.........coooo. | 2,000.000 | cooven..d 62,216 XXX 24,836 XXX
36116M 10 6 |Futurefuel Corp .. | 04/18/2019. | Ameriprise Financial Srvcs, Inc........ccoooo | 3,000.000 | .......... 43,329 XXX 1,626 XXX
410345 10 2 |Hanesbrands Inc .| 04/18/2019. | Ameriprise Financial Srvcs, Inc................ 3.000.000 56634 XXX I 23,666 XXX
94106L 10 9 |Waste Management . | 04/18/2019. | Ameriprise Financial Srvcs, Inc......coccoeee | 1,000.000 | ......... 105,029 XXX | 90,405 | wvvvvovrrrnnnn. 88,990 1415 XXX
22282E 10 2 |Covanta Holding COrp.........ccccovervmiiirerinrinniiinnians .. | 05/16/2019. | Ameriprise Financial Srvcs, Inc.... 2,000.000 ....35,800 XXX ..33762 | ... 26.840 6,922 XXX
22282E 10 2 |Covanta Holding COp.......ccouveveneererirerrirnrirernnins .. | 05/16/2019. | Ameriprise Financial Srvcs, Inc. 35,800 XXX oreereee 30,477 | oo 26,840 3,637 . XXX
G16252 10 1 |Brookfield Infrastructure Partners.............coccceveee. C| 05/16/2019. | Ameriprise Financial Srvcs, InC.......c..oo.. | . 9000.000 | woovovvo.... 83,178 XXX | LI — 69,060 | ........ LT O DR B 10,248 | covvveeeeeeeccens | oo 79,308 | .cooorrvvvcireenns | 003,870 | ... 3,870 | e 1,944 XXX
G54050 10 2 |Lazard LTD C| 05/20/2019. | Lazard LTD (ROC) XXX 0 308 XXX
037612 30 6 |Appolo Global MgMELLC........coocovveiriicriracnas .. | 05/31/2019. | Appolo Global Mgmt LLC (ROC).. XXX 0 85 XXX
26078 10 0 |DowDupont Inc..... .. | 05/31/2019. | Corteva Inc/DowDupont Inc Split.. XXX 0 17,962 XXX
26078 10 0 |DowDupont Inc..... . | 06/05/2019. | Dupont de Nemrs/DowDupont Spli XXX 30,615 ..81,521 XXX




Annual Statement for the year 2019 of the Afflnlty Mutual Insurance Company

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

cvia

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15

F Current Bond

o 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
22052L 10 4 | COMEVAINC....ourecerrierieirer et ..| 06/07/2019. | Corteva Inc (Cash in Lieu)...........c..cccuuuuee 18 XXX 0 XXX
26614N 10 2 |DuPont de NEemOUrs........ccc..ovuervenrvrrireriserisneens .. | 06/21/2019. | DuPont de Nemours (Cash in Lieu).......... 50 XXX 0 XXX
G16258 10 8 |Brookfield Renewable Partners... .| C|06/28/2019. | Brookfield Renew Ptnrs(ROC) XXX 0 XXX
191216 10 0 |Coca-Cola Company. ... | .. 07/18/2019. | Ameriprise Financial Srvcs, Inc.... XXX (5,160) XXX
37950E 54 9 |Global X Superdividend ETF..........cccovvverviirninnn. .. | 07/18/2019. | Ameriprise Financial Srvcs, Inc. XXX 75,711 24,411 XXX
742718 10 9 |Proctor & Gamble Co, .. | 07/18/2019. | Ameriprise Financial Srvcs, Inc.... XXX | 148316 | 183,840 | (35528 | o e (35.528) | XXX
78573L 10 6 |Sabra Health Care Reit Inc.. « | . | 07/18/2019. | Ameriprise Financial Srvcs, Inc.... XXX ....32,960 32,358 (24,501) | ........ (24,501) XXX
78573L 10 6 |Sabra Health Care Reit Inc............ccccoovvvivriicinns .| 07/18/2019. | Ameriprise Financial Srvcs, Inc. XXX 21,568 (13,711)] ........ (13,711) XXX
806857 10 8 |Schlumberger LTD.. .| 07/18/2019. | Ameriprise Financial Srvcs, Inc.... XXX 50,502 . (48,481) | ........ (48,481) XXX
806857 10 8 |Schlumberger LTD.. .| 07/18/2019. | Ameriprise Financial Srvcs, Inc.... 1000.000 XXX 31,463 ..67,543 (29,442)| .. XXX
842587 10 7 |Southern Company (The).........c..coovvvvimrriisrirnenens .. | 07/18/2019. | Ameriprise Financial Srvcs, Inc. 2,000.000 XXX 720 ..88,560 XXX
G54050 10 2 [Lazard LTD C| 08/19/2019. | Lazard LTD (ROC).... XXX 0 940 XXX
037612 30 6 |Apollo Global Management LLC Class A............... .. | 08/31/2019. | Apollo Glbl Mgmnt (ROC). XXX 0 .598 XXX
337932 10 7 |Firstenergy Corp .. | 09/19/2019. | Ameriprise Financial Srvcs, Inc.......ccco.o. | 2,000.000 XXX N (12,158) | covvveeeeveeece | oo 62,946 XXX
337932 10 7 |Firstenergy Corp. .. | 09/19/2019. | Ameriprise Financial Srvcs, Inc. 2,000.000 XXX XXX
713448 10 8 |PepsicoINC......ccocovvrvirerriiiriiiane .. | 09/19/2019. | Ameriprise Financial Srvcs, Inc.... 1000.000 XXX XXX
95040Q 10 4 |Welltower. .. | 09/19/2019. | Ameriprise Financial Srvcs, Inc.... 1,000.000 | ............89,105 XXX . XXX
95040Q 10 4 |Welltower .. | 09/19/2019. | Ameriprise Financial Srvcs, INC.....ovvvvvs | 1,000.000 | ............ 89,105 XXX I IS (14,282) | ovvveveeesec | ceverireees 55,168 XXX
G16258 10 8 |Brookfield Renewable Partners.........cccoovvvivirnne C [ 09/30/2019. | Brookfield Renwble Partners (ROC). 387 XXX 387 B IS XXX
26441C 20 4 |Duke Energy Corp.......cocueeemrenreerenersesenirereninns .. | 10/17/2019. | Ameriprise Financial Srvcs, Inc.... XXX ) SO VP, 77,331 | oo | e 17,611 | .. XXX
370334 10 4 |General Mills Inc .| ..| 10/17/2019. | Ameriprise Financial Srvcs, Inc.... XXX 53,958 | ennn(1,602) | XXX
370334 10 4 |General Mills Inc .| .. | 10/17/2019. | Ameriprise Financial Srvcs, Inc XXX XXX
37733W 10 5 | Glaxosmithkling PLC.........cccoeerereermneernerineinerins C| 10/17/2019. | Ameriprise Financial Srvcs, Inc.... XXX XXX
022098 10 3 |Altria Group Inc. .| 11/21/2019. | Ameriprise Financial Srvcs, Inc.... XXX XXX
16208T 10 2 |Chatham Lodging Trust.......cccccvvereervevnerinrinnns .. | 11/21/2019. | Ameriprise Financial Srvcs, Inc. XXX XXX
320517 10 5 |First Horizon National COrp.........ccccoevveniiniiierins .. | 11/21/2019. | Ameriprise Financial Srvcs, Inc. XXX XXX
G54050 10 2 [Lazard LTD C| 11/21/2019. | Lazard LTD (ROC) XXX XXX
G54050 10 2 |Lazard LTD C| 11/21/2019. | Ameriprise Financial Srvcs, InC......cocovveee | 2,000.000 | coove..... 74,373 XXX . o e | e 1,015 | e e, 72,883 XXX
G81075 10 6 |Ship Finance International LTD... ... | €| 12/19/2019. | Ameriprise Financial Srvcs, INC.....oooovvveeee | 3,000.000 | ...oo....... 43313 XXX 31,590 | ........ 16,404 | ovvvveeeeeevceees | eeeereeecieeenns [ e 16,404 | v | i 47,994 XXX
G16258 10 8 |Brookfield Renewable Partners... .... | €] 12/31/2019. | Brookfield Renwble Partners (ROC). 259 XXX o259 089 o 0 259 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..... s | 2,654,178 XXX 494,077 | . 239,307 | ...... 254,770 0 0 254,770 0 XXX
9799997. Total - COMMON SHOCKS = PAIt 4. vt | 2,654,178 XXX | 2,494,077 | oo 2,239,307 | ... 254,770 0 0 254,770 0 XXX
9799998 Total - Common Stocks - Summary Item from Part 5. e 335,860 XXX Ky T OO FT 0 XXX
9799999 Total - COMMON SIOCKS.....vvvvvvevsiviviverrreressssiinire s v ......2,990,038 XXX ......2,827,039 | . 239,307 | ...... 254,770 0 0 254,770 0 XXX
9899999, Total - Preferred and COMMON SIOCKS. ... ossvvssvssors vt stsissssions it | 3,015,038 XXX | e 2,852,660 | ..oovcee 2,239,307 | ...... 254,770 0 0 254,770 0 XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS.......o.cc.ovvvvvrsivrnsisnsiins v | 4,884,206 XXX | 4793243 | ........... 4,130,410 | ...... 254770 | ....... (22,677) | covvoeee 0 [ 232,093 | ..o 0 XXX
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Annual Statement for the year 2019 of the Afflnlty Mutual Insurance Company

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

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred
14309L 20 1 |Carlyle Group Ser A PFD Units................ I . | 08/15/2019 | Ameriprise Financial Services, Inc............ 10/07/2019 | Called........coviviiniiiiiei s | ......... 1,000.000 25,621 25,000 25,621 (U TR [RTORIRIRIO (RO (621)] cvovvve. (621) ] wvvenees 707 i
8499999. Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred........ ..o 25,621 25,000 25,621 0 0 0 { I { I 0 [ e (621)] .ovvvee (621)] ceoveeveee 707 | o 0
8999998. TOtal - Preferred StOCKS. ... . ssiissiens sibiesssssssseisssns s 25,621 25,000 25,621 0 0 0 (V)] [ (V)] [ 0] e (621) ] ovvveve. (621)] ovvenee 707 | o 0
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
26614N 10 2 |DuPont de Nemours...........cccoeovurrieirennne .. | 06/05/2019 | DuPont de Nemours/DowDupont Inc Split | 07/18/2019 | Ameriprise Financial Srvcs, InC........ccccccee | vevrvnean 666.000 | .............. 81,521 47,218 81,521 0
703395 10 3 |Patterson Companies Inc.... 04/18/2019 | Ameriprise Financial Srvcs, Inc... 11/21/2019 | Ameriprise Financial Srvcs, Inc... 56,388 64,072 0
253393 10 2 |Dicks Sporting Goods Inc.... 07/18/2019 | Ameriprise Financial Srvcs, Inc... . | 11/26/2019 | Ameriprise Financial Srvcs, Inc... 94,213 75,503 0
867914 10 3 |SunTrust Banks INC........ccccovevvmruniiinniane .. | 01/17/2019 | Ameriprise Financial Srvcs, Inc................ 11/09/2019 | Truist Financial Corp/Suntrust Merger. 57,693 57,693 0
861012 10 2 | STMicroelectronics.........cooveeercerceernencenns C| 07/18/2019 | Ameriprise Financial Srvcs, Inc.........c...... 12/19/2019 | Ameriprise Financial Srvcs, Inc................ . 80,348 54,173 0
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDIClY Trat@d. ..o et ceirsssssss s ens s snssnsssesensensssesenses | conernnssssGO2g902 | wreveerses 335,860 332,962 0 0 0 0
9799998. Total - COMMON SHOCKS. .....vovverresiissiissiriese s tissensssess s enes 335,860 332,962 0 0 0 0
9899999. Total - Preferred and COMMON SEOCKS...........c.ccoiiiiciiieiiieiiis eeteiteteteicte ettt tee ettt ceet et e e te et eeaetessssetebeseesetesssetesesesaetensnsetessessesansnsetesasassesansesetessastesansnsesesessesasansesesesssesesanesessninne | ereriererses3D0,D88 | crrrerrres 360,860 358,583 0 0 0 0
9999999. Total - Bonds, Preferred and Common Stocks 360,860 358,583 0 0 0 0




Annual Statement for the year 2019 of the Afflnlty Mutual Insurance Company

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

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

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

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

1999999. Total - Preferred and Common Stock. 0 926 | oo 926 XXX XXX

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.

2. Total amount of intangible assets nonadmitted §.......... 0.
m
-
(=2}

1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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Annual Statement for the year 2019 of the Afflnlty Mutual Insurance Company

SCHEDULE DA - PART 1

ned December 31 of Current Year

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

NONE
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Annual Statement for the year 2019 of the Afflnlty Mutual Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31of Current Year

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

NONE
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Annual Statement for the year 2019 of the Afflnlty Mutual Insurance Company

SCHEDULE DB - PART A - SECTION 2

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

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

Total Written Options

TOTALS

NONE
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Annual Statement for the year 2019 of the Afflnlty Mutual Insurance Company

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open December 31 of Current Year

Ticker
Symbol

Number of
Contracts

Notional
Amount

Description

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

Schedule /
Exhibit
Identifier

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

Date of
Maturity or
Expiration

9

Exchange

10

Trade
Date

11

Transaction
Price

12

Reporting Date Price]

Fair Value

Book/Adjusted
Carrying Value

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

Cumulative
Variation
Margin for All
Other Hedges

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

20

Potential
Exposure

21

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

22

Value of One
(1) Point

NONE
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Annual Statement for the year 2019 of the Afflnlty Mutual Insurance Company

SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year

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

NONE
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Annual Statement for the year 2019 of the Afflnlty Mutual Insurance Company

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

SCHEDULE DB - PART D - SECTION 1

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

NONE
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Annual Statement for the year 2019 of the Afflnlty Mutual Insurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

1

Exchange Counterparty or Central Clearinghouse

2

Type of Asset Pledged

3

CUSIP Identification

4

Description

5

Fair Value

6

Par Value

7

Book/Adjusted
Carrying Value

8

Maturity
Date

9

Type of Margin
(,Vorlv)

NONE
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Annual Statement for the year 2019 of the Afflnlty Mutual Insurance Company

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of December 31 of Current Year
This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108

CDHS Hedged Item Hedging Instruments
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19
Current Year Hedging
Fair Value Gain Current Year Increase Instruments'

Prior Fair Value |  Ending Fair (Loss) in Full Increase Change inthe | (Decrease)in Current Year Current Fair Hedge Gain

in Full Contract |  Value in Full Contract Cash | Fair Value Gain | Current Year (Decrease) in Hedged Item | VM-21 Liability Fair Value Value (Loss) in Current| Current Year Current Year Current Year
Cash Flows Contract Cash | Flows Attributed | (Loss) in Hedged Increase VM-21 Liability | Attributed to Attributed to Fluctuation of Current Year | Fluctuation Not | Year Deferred Prescribed Additional Total Deferred | Ending Deferred
Attributed to | Flows Attributed | to Interest Rates | Item Attributed to| (Decrease) in Attributed to Hedged Risk Hedged Risk Prior Deferred the Hedge Natural Offsetto| Attributed to | Adjustment [12 - Deferred Deferred Amortization | Balance (11+

Identifier Description Interest Rates | to Interest Rates (4-3) Hedged Risk | VM-21 Liability | Interest Rates | Percentage (6/5) (8*9) Balance Instruments VM-21 Liability | Hedged Risk (13 +14)] Amortization Amortization (16 +17) 15+18)

NONE




Annual Statement for the year 2019 of the Afflnlty Mutual Insurance Company

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

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

1 3 4 5 6 7
NAIC Designation
and
Administrative Book/Adjusted Maturity
CUSIP Identification Description Code Symbol Fair Value Carrying Value Date
General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

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

NONE
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Annual Statement for the year 2019 of the Afflnlty Mutual Insurance Company

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page)
5

1 2 3 4 6 7
NAIC Designation
and
Administrative Book/Adjusted Maturity
CUSIP Identification Description Code Symbol Fair Value Carrying Value Date

General Interrogatories:

1. The activity for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0

2. Average balance for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0

NONE
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Annual Statement for the year 2019 of the Afflnlty Mutual Insurance Company

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
JPMorgan Chase Bank, N.A. - Checking Lima, OH 337,405 | XXX
JPMorgan Chase Bank, N.A. - Savings. Lima, OH 3 10,412 | XXX
Ameriprise Sweep Account MINNEAPOIIS, MN.......coiviieirieieeie e nsesesenes | erieiens 1,263 | XXX
BBVA USA Birmingham, AL 3,194 | XXX
Citibank NA Sioux Falls, SD 246,270 | XXX
Synchrony Bank Draper, UT ... sssssisessenes | cvneions 88,553 | XXX
0199999. Total - Open Depositorie XXX XXX 3 0 687,097 | XXX
0399999. Total Cash on Deposit XXX XXX 3 0 687,097 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX 100 | XXX
0599999. Total Cash XXX | XXX 3 0 687,197 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 1,013,042 | 4. April 841,657 | 7. July. 1,008,858 | 10. October. 685,354
2. February. 668,556 | 5. May. 936,877 | 8. August 687,597 | 11. November. 789,819
3. March 923,549 | 6. June 1,032,882 | 9. September. 1,236,868 | 12. December. 687,197
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Annual Statement for the year 2019 of the Afflnlty Mutual Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year
1 2 3 4 5 6 7 8 9
CUsIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

Exempt Money Market Mutual Funds as Identified by the SVO

233809 20 1 |Fidelity - Treasury Fund - Daily Money Class 12/01/2019....... 1607 | e | 1002000 | i 1,607

60934N 67 4 |Federated - US Treasury Cash Reserves - Service Shares...........ccoceviemiiiiineeenieeseesessesssesesssesessssseenes 12/01/2019....... 1.828

825252 87 7 |Invesco - GOVErNMENt & AGENCY POrt - PHIVALE............cuuuciiiiiiiiiiiiiiiiieiii it b b st bbbt | e 12/01/2019....... 1.820
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO. 824,686
8899999, Total - Cash Equivalents e S 824,686

8¢3




Annual Statement for the year 2019 of the Afflnlty Mutual Insurance Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona
4. Arkansas...
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida .
11, GEOMGi@.u e
12.  Hawaii HI
13.  Idaho. D]..
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22, Massachusetts............cccoceneruunncd MA | ..
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32.
33.
34.
35.  North Dakota.
36.  Ohio... Collateral for doing business in IN, MI & OH (Bonds & Cash) 399,676 401,938
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina.............ccceevveeereees SC|..
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0
59.  Total XXX XXX 399,676 401,938 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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