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Annual Statement for the year 2019 of e AMerican Commerce Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments....... .9,494,592 50].. ...9,494,592 9,494,592 | .oovvvrnn 5.0
1.02 All Other GOVEIMMENLS..........cverereerrerernrsrerneeseessssessssessssessssssessesssnes | sesseesessssssssssssessssssesss | sessessessessnnes 0.0 | v [ | e (0] I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. [ ccocu...... 11,818,372 | ..o 6.2 [ ... 11,818,372 [ .o | e 11,818,372 | oo 6.2
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAranteed.............c.eueueveverevevsieeieeeesesesee s | e 14,893,497 | ...cooveneee. 78 | 14,893,497 | .oveveeieeeeeeiceeieies | e 14,893,497 | ...cocveveee. 7.8
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed............ccovereurirnrinrineeneissessesssssssssiseisenssns | eeniieennns 57,449,913 | ...ccocc...e. 30.0 | 57,449,913 [ oo [ e 57,449,913 | ...cc.cce...e. 30.0
1.06 Industrial and MiSCElIANEOUS............c.vvvrierierriirrereerssiseeeieiieeieas | ceeriienenne 96,041,021 | ..oovvovne 501 | oo 96,041,021 [ .o [ e 96,041,021 | ..covvvnenes 50.1
1.07 HybIid SECUMHES. ......vereeireieecireieiseineiseiesissise s ssesssssseeessesssens | seessesesssssssssssssssssness | sesnsssessnsennes 0.0 | v [ | e (V] I 0.0
1.08 Parent, Subsidiaries and Affiliates...........cccorverererveieeeeccreeiieees e [ e, 0.0 [ e | e (01 [P 0.0
1.09 SVO Identified FUNAS........ccoorvenriinriirriirniininnierieeieeiseissessesseensennes | eevnsssnssssnsssssssssenses | eerimneenninned0000 [ [ [ v (1N ST 0.0
1.10 Unaffiliated Bank LO@NS..........cccoeureeneeneieencincinineneneeeeeneensineenennes Leerssrssessesssesssssesssenes | seensessnenensss 000 [ Lo | s U 0.0
1.11 Total Long-Term Bonds.........ccocveereeneeneeneirneneenerneenneseensesnessesesenens | eeeenenn 189,697,395 [ .. 98.9 ] ... 189,697,395 | o0 | 189,697,395 | ..cccvvunvvnnd 98.9
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated).............ccocovernrinrinrinninnrincineinnns | e 2,718,000 | .cooovvrerinnes 14 | 2,718,000 | .oooveeeereinrinrineinns [ e 2,718,000 | .oovvriinnee 14
2.02 Parent, Subsidiaries and Affiliates...........cccoeveeeeecenrvceeeeeeeeeeeeeens Lo | e 0.0 |evioveeeeeeeeeeeeereees Lo | e (L] 0.0
2.03 Total Preferred StOCK..........cocurivrierierieniieeieeieeieeieeisseeseeisseesseeens | ceveeisenenns 2,718,000 | .coovvreeiennee 14 | 2,718,000 | cooovvorrrriiriei (V1N 2,718,000 | .coovvrvinnee 14
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | ceoveeveeeieeiceiien | eveieieiiis 0.0 [ e | e (0] I 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........ccocoverveveees | eevreieseeieeccsiens | e, 0.0 [ e | e (0] I 0.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccccoevrverces | eeveerreveeeeiieieiiens | evverieiesinins 0.0 [ e | e (0] I 0.0
3.04 Parent, Subsidiaries and Affiliates Other.............coovnnninnenniineens [ e | e 0.0 | oo [ | e (V1N I 0.0
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.
4. 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........ccccoeuvivivienenenienesssseneinsinnens
4.05 Total Mortgage Loans
Real Estate (Schedule A):
5.01 Properties Occupied by COMPaNY........ccocvevevevcrerrreeeiesieesessevenenns
5.02 Properties Held for Production of INCOME............ccovvevecrevercrenisiiennns
5.03 Properties Held for Sale..........ccoevveiviieienireeeieeeese s
5.04 Total Real EState........cccovuvvueririeeiieieseese e
Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1).......cccocvveveivereeeieeeeee s
6.02 Cash Equivalents (Schedule E, Part 2)..........ccccvveevverveeeerverernnnns
6.03 Short-Term Investments (Schedule DA)...........ccoevevevvveererrirernnn.
6.04 Total Cash, Cash Equivalents, and Short-Term Investments...........
CONTACE LOANS.......ocvucveeieiceceeee et
Derivatives (SChedule DB)..........cccveureminrerreeinsiseesnisesessisssssssesessessesseens

Other Invested Assets (Schedule BA)..........c.cceveveveereeveceieeeeee s

. Receivables for SECUMLES..........oovveveeeiciereieie e
. Securities Lending (Schedule DL, Part 1).........cccccveveereerverneeeeieieeisieennns
. Other Invested Assets (Page 2, LINe 11).....covvrrrrenrenenrrsinensensereeseseneens

. Total INVESIEA ASSEIES........cecveveveeeeeeeeeeee e

SR 1,196,578 | ..

.............. 1,196,578

I I 1,196,578

R 1,196,578 | ..

.............. 1,196,578

.............. 1,196,578
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Annual Statement for the year 2019 of e AMerican Commerce Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 1,228,924
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 37,487 37,487
3. Current year change in encumbrances:

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

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiiiieisees sttt b bbb
6. Total foreign exchange change in book/adjusted carrying value:

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

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

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

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

8.1 Totals, Part 1, COIUMN 11 ..ottt 69,833

8.2 Totals, Part 3, COIUMN ...ttt 69,833
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas 1,196,578
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 1,196,578

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 e AMerican Commerce Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et
2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 0
3. Capitalized deferred interest and other:
3.1 TOtalS, Part 1, COIUMN 16.........ivirierriiceieiieeesisesis sttt
3.2 Totals, Part 3, COIUMN 12........imirieeriieiriesieeesisesesese st 0
4. ACCIUAI OF GISCOUNT.......vovevereieieiesesis it
5. Unrealized valuation increase (decrease):
5.4 Totals, Part 1, COIUMN 13 NNE ............................
5.2 Totals, Part 3, ColUMN 9......ccovvvenrrrrirerrreriincrnerisseisensneneseeree o) -1 e 0
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 0
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, December 31 of prior year... 186,207,906
2. Cost of bonds and stocks acquired, Part 3, Column 7 47,339,918
3. ACCIUAN OF GISCOUNL.......cveovvvsceeseeisresices et 131,484
4. Unrealized valuation increase (decrease):
41 Part1, Column 12.............. (1,084)
42 Part2, Section 1, Column 15. 442,860
4.3  Part2, Section 2, Column 13.
44  Part4, Column 11 1,249 443,025
5. Total gain (loss) on disposals, Part 4, Column 19.........ccccoevrrvnrnrrereinns 566,105
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 41,188,599
7. Deduct amortiZation Of PIEMIUM............ccciuiieiieiieie ettt ettt e bbb s s bbb bbb a e e s s st b s bbb s e st st es s bbb en s bes s s st sesseneis 1,112,757
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 28,313
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9410)........ccciriririiiieiisitese ettt nans 192,415,395
12, Deduct total NONAAMItIEA GMOUNTS.........c..eiuieiiiicirrcie bbbkt
13. Statement value at end of current period (LINE 11 MINUS LINE 12).......c.iuiueiriiciiieieiicieesie ettt bbbt bbb s s bbbt et 192,415,395
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Annual Statement for the year 2019 of e AMerican Commerce 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........covveeverrnens | corvevivcrineniinnens 9,494,592 | ...oovvrviriininne 9,603,405 | .ooonrvrrrririnne 9,613,870 | covvorvvirrrierennne 9,397,828
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 | e 9,494,592 | oo 9,603,405 | .o 9,613,870 | oo 9,397,828
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ieieceeiceiiiessicees | v 11,818,372 | oo 12,286,725 | .o 11,955,295 | .o 11,500,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooereereieiereciieieees | e 14,893,497 | .o 15,221,769 | .o 15,244,188 | ..o 14,910,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals........... 57,449,913 ..57,779,527
Industrial and Miscellaneous, 8. United States 83,720,160 ...84,248,398
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada 2,594,148 2,573,997
and Hybrid Securities (Unaffiliated) 10. Other Countries 9,726,713 .9,768,272
11. Totals......ccoocoe. 96,041,021 ...96,590,667
Parent, Subsidiaries and Affiliates 12, TOAIS....cviviccreiieeiiiiesicceeis | et saensness | eressssessssssesessssesessssessnsssesens | sessssessssesessnsesessssesesnsesasnns
13. Total BONdS.......coueerseeesssrnnsne | covveenireieiennes 189,697,395 | ..oovvvriirines 193,699,611 | .oovvvervrrennens 191,183,547
PREFERRED STOCKS 14. United States..........occvevrmeeees | covrereerirreniinenens 2,718,000 | coooovverrrririinnn 2,820,000 | oo 2,718,000
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TotalS. ..o | onreeseniesneenens 2,718,000 | ..oovvveerirririinnas 2,820,000 | oo 2,718,000
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | .ccccooevrerernnnnne. 2,718,000 | ....ccocvevrvreene 2,820,000 | ...coovvvrerrre 2,718,000
COMMON STOCKS 20. UNIEA SEALES. ..veouverreerrirees | roreererenneeiseesnsesnssnesnseinne | cesseessssssssssesssssseessssssssenses | onesssessssessnessssnssssnssssnsesns
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StOCKS...uermmssrrsrsssssnsssns | coveeinriieeniiennans 2,718,000 | .ooovvvveriririnnne 2,820,000 | oo 2,718,000
27. Total Bonds and Stocks...... | ....cccccouevuenec 192,415,395 | ...ovvvoerris 196,519,611 | covovevererrerens 193,901,547
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SCHEDULE D - PART 1A - SECTION 1

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

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

U.S. Governments

......................... 5.0
......................... 0.0
......................... 0.0

......................... 6.2
......................... 0.0
......................... 0.0

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

4.7 TOtAIS ..o ssnsenssnesnsensns | ersennenenene Ly 10,118 [eineineinens 2,005,622 | ..ot 3,643,837 | .o 1,527,920 | .ovvovriirinrisninnens 0 [ D0 S 14,893,497 | .o, 79 | 13,890,151 | .o 76 | 14,893,497 | oo 0
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed

5.1 NAIC Tttt | ceresseneenenns 7,004,195 |............ 19,819,819 | ....ceev... 22,510,408 |......cc....... 7,166,914 | oovvn 948,577 | oo ) 0.9, SO D 57,449,913 | ..o 30.3 | 55,564,833

............... 2,181,314
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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

10.7

Totals

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
1,511,650 |.....cc...... 31,305,364 |............. 21,873,397 [ .o [ errerinnieinns 2,600,884 | .......... ) 0.9 SO D 57,291,295 |..cccvvvrierennnnn30.2 | 59,878,875 | ..cccvvivrirrcrernnn32.6 |, 51,269,595 |...cccoovnnnnd 6,021,700
2,980,868 |.. 10,613,874 |.... 25,154,984 |.. ....38,749,726 |... ....29,744,986 |... 34,125,003 |.... ..4,624,723
7.
8.
9.
0.7 TOAIS. ...ttt | srreenes D00 O . ST DO, S [ ). S D0 T IS [V [ 0.0 [ [V [ [V P 0
10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.




Annual Statement for the year 2019 ofthe AMerican Commerce Insurance Company

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
. Total Bonds Current Year
11 NAIC T [(C) e 18,846,013 |...c.ooeve.n. 60,811,102 |............. 55,054,913 |.......cc... 12,686,180 |....covvvnnee 3,549,461 | oo (U I 150,947,669 | ....cvovvvrrvrrerere 798 | XXX s [ XXX | v 144,925,969 |, 6,021,700
2,980,868 |............. 10,613,874

............. 25,154,984

38,749,726 A XXX e XX [ 0000 34,125,008 | 4,624,723

.0

80,209,897 |.. . 189,697,395

. ...10,646,423
......................... 5.6

11.8 Line 11.7asa % of Col. 7......... 42.3 100.0
Total Bonds Prior Year
............. 16,541,163 |.............56,536,456 |.............60,770,896 |.............15,175,023 |...............2,982,928 reveenree XX | XXX e, 152,006,466 | ......................82.6 | ........... 143,970,654 |...............8,035,812
1,232,453 |.... 8,075,489 |. 22,617,369 ...989 |... ..31,926,300 ....25,112,660 |.. 6,813,640

7,773,616 ... 64,611,945 |..... 83,388,265 |.. 15,176,012 | ...

L0IS

12.8 Line 12.7 as a % of Col. 9. .97 ....35.1 ..45.3 .83
13. Total Publicly Traded Bonds
13,1 NAIC Tttt | ceeseeeneees 18,846,013 |............ 56,787,384 |............. 53,056,931 |...ccovvnnee 12,686,180
....2,980,868 | ... 8,053,222 |.....coc..... 23,090,913

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

............. 21,826,881 |.............64,840,606 |.............76,147,844 | .............12,686,180 |...............3,549,461 | ....cccoovrivrivrrerenn0 [
. ....36.2 . A

Total Privately Placed Bonds

T4 NAIC Tttt nsenes | cbsebsessestesssesestestenenes | sesestessesaa 4,023,718 |...ooeveeneen. 1,997,982 | .ooeoieireieneneiieines [ ettt | eeneeressneinenee st | eeseeenesesan 6,021,700
............... 2,560,652 |...............2,064,071 v 4,624,723
. .0

..... ..4,062,053
..38.2 0. ..0.
......................... 21 | 0.0 | .00

...10,646,423
...100.0
............ 5.6

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

(@) Includes $.....10,646,423 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $.. 0 current year of bonds with Z designations and $. .0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

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

(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S.......... 0; NAIC3S........ 0; NAIC4S...... 0; NAIC5S.......... 0; NAIC6S......... 0.




Annual Statement for the year 2019 ofthe AMerican Commerce Insurance Company

SCHEDULE D - PART 1A - SECTION 2

3

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

80IS

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. U.S. Governments
1.01 1SSUET ODlIGAtIONS. ......uvevierieciecieceeeseeeee s | eeesessesieees 785,801 |.oovvennes 4,876,597 | oo | eevneneneneiseinnins | eeveninnninssnnnnnnnnes | sneeeees XK | cvrernnennnn 0,462,398 | v 2.9 | 5,564,513 | cooovrrvineinennn3.0 [ 5,462,398
1.02 Residential Mortgage-Backed Securities... 1,249,184 |. .1,093,707 3,732,555

Commercial Mortgage-Backed Securities.....

o 2.026,652
............ 11.323.720

1.05 Totals

.............. 2,614,050

3.05 TOAIS. ..ttt s
4. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities...

.............. 3,988,630 11,818,372 o 11,348,887

4.01
4.02

.............. 1,527,920

............ 14,893,497

............ 13,890,151

4.03 Commercial Mortgage-Backed Securities
4.04 Other Loan-Backed and Structured SECUMLIES............cccevieerieeeiiiiens | evieeiiiieniiessnieies | erererssisessssseesesssiesns | oesessssssssessssssssnsesenes
4.05 TOtAlS.....ciiiiieieisieieissssersisssssnsessssnenssnsssessenssssnsensesssssnsessesssenses | ansnsiennene [ 110,118 | iviiiiiiininns 2,005,622 |....ccoven 3,643,837 .o 1,527,920 | oo | XX | e, 14,893,497 | oo 79 |, 13,890,151
5. U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 ISSUET ODIIGAtIONS.......c.cvvreiriiiieiieiieieieie et | evsessnsenees 2,670,219 |...cooennee. 8,399,109 |............ 14,771,844 | .............. 2,510,513 | ovreeveeeveirieees | vreree e XXX e [ e 28,351,685 | ...ooevereeennn 149 [ 38,435,205 | ..oooeiereeennnnn209 [ 28,351,685

5.02 Residential Mortgage-Backed Securities...
5.03 Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

11,307,188 | ...
113,522 ..

7,596,661 |.....
..141,903

4,599,640 |...
..56,761

.28,757,661
..340,567

17,853,676
435,836

.28,757,661

.......................... .. [N | 1,021,430 ..
...7,004,195 | ...ccovnnn 19,819,819 |....co..... 22,510,408 |..............7,166,914 |.............. 948,577 | oo XKX v | e 57,449,913 | .o 303 [ 57,746,147 | o314 57,449,913 .0
6. Industrial and Miscellaneous (unaffiliated)
6.01 1SSUET OblIgAtioNS........cvvevvrereeireriesisrieiesies et ssssessssessseessensns | sessessessnnes 4,484,755 |............ 41,403,743 | ............ 45,986,701 | .o | ererernnnn 2,800,884 | oo XXX [ 94,476,083 | ....cccveeveeere 498 | 89,092,049 | ....ccovereren 484 [ 85,375,035
6.02 Residential Mortgage-Backed Securities... . 11,800 | e ....26,964 19,563 |.
6.03 Commercial Mortgage-Backed Securities..... 503,695 | ... 1,041,680 |. ..504,848
6.04 Other Loan-Backed and Structured SECUMtIES. .........cvvvvrveenrerienins [ evsnrinsisisnisisssiens | arenessssssssenssesssenans s et e
6.05 Totals. 41,919,238 |............ 47,028,381 | ..o 0 [ oen.....2,600,884 | L XXX | e 96,041,021 | e 506 | 89,623,861 | ....ocoooereeereen 487 | 85,394,598

7. Hybrid Securities
7.01 Issuer Obligations
7.02 Residential Mortgage-Backed Securities...
7.03 Commercial Mortgage-Backed Securities.
7.04 Other Loan-Backed and Structured Securities..
7.05

8. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations

8.02 Residential Mortgage-Backed Securities...

8.03 Commercial Mortgage-Backed Securities

8.04 Other Loan-Backed and Structured Securities

8.05 Affiliated Bank Loans - Issued

8.06 Affiliated Bank Loans - Acquired

8.07 Totals
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Annual Statement for the year 2019 ofthe AMerican Commerce Insurance Company

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

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

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

9.01

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

10.01
10.02
10.03

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

.0

11.01
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Total Bonds Current Year
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities

Other Loan-Backed and Structured Securities
SVO Identified Funds

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

............ 15,656,893
5,562,542 |.

57,496,708

..... 617,217

12,412,695 | ...

............ 7

1,220,487

...1,648,783

.............. 2,

..948,577

600,884

.......... 155,002,035
31,172,237
.............. 1,885,942
.............. 1,637,181

12.01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

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

Ling 12.08 @58 % 0f COL 9.

............ 17,773,616 .

........................ 9.7

i

5.176,012 |...

........... 8.3

13.01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Total Publicly Traded Bonds

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

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

............ 15,656,893
.............. 5,562,542

....28,381

51,416,033
12,412,695

....898,356

113,522 |..

.............. 2,

600,884
948,577

.......... 145,900,987
............ 31,172,237

.......... 143,986,201
............ 21,613,195

.......... 145,900,987
............ 31,172,237

21,826,881

122

7

6,147,844

..42.5
....40.1

14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

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

Affiliated Bank Loans.
Unaffiliated Bank Loans.

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

.10,646,423
..100.0
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Pt. 2 Verification
NONE

Si10, SI11, SI12, SI13, SI14, SI15



103

Annual Statement for the year 2019 ofthe AMerican Commerce Insurance Company

SCHEDULE A - PART 1

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

Properties Held for Sale
THREE STORY BUILDING, 37,077 SQUARE FEET, LOCATED ON 6.002 ACRES
OF LAND ON FOUR SEPERATE PARCELS .. | COLUMBUS.. 01/29/1999. | 08/15/2013. 4,656,726 1,196,578 .2,475,000 69,833 [(eXKK) ) Y 528,495 288,410
0599999. Total - Properties Held for Sale..........ciiiiiiiiiiiisisii s s 4,656,726 0].. 1,196,578 | ..... .2,475,000 69,833 0 0 .(69,833) | o0 | 528,495 288,410
0699999, TOAIS........cvveerrrireeseeieisseees et ees bbbt ee biesi st 4,656,726 (]} [P 1,196,578 | ....covvnnee 2,475,000 69,833 0 (V] [ (69,833) | ..vvvvverrerrieris 0. 528,495 288,410
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Annual Statement for the year 2019 ofthe AMerican Commerce Insurance Company

SCHEDULE A - PART 2

Location

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

6 7 8 9
2 3
Date Actual Cost at Amount of Book/Adjusted Carrying Additional Investment Made
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Value Less Encumbrances After Acquisition
Acquired by Purchase
ADDITIONS TO: THREE STORY BUILDING, 37,077 SQUARE FEET, LOCATED ON 6.002 ACRES
OF LAND ON FOUR SEPERATE PARCELS COLUMBUS OH...... 12/31/2019. | VARIOUS, 1,196,578

0199999. Total - Acquired by Purchase

.1,196,578

0399999. Totals

.1,196,578
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Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO03, E04, EO05, E06, E07, E08, E09
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Annual Statement for the year 2019 ofthe AMerican Commerce Insurance Company

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligation:
912828 4S 6 |U.S. TREASURY NOTE 1. ..103.688 | ..o 456,227 | o 440,000 439,904 26 | e | e [ 2.750 |...... 2.757 |MN...... .1,058 .12,100 | 06/05/2018. | 05/31/2023.
912828 5Z 9 |U.S. TREASURY NOTE. 1 ...103.293 . 325,000 |. 325,234 (46) 102500 02/25/2019. | 01/31/2024.
912828 SF 8 | U.S. TREASURY NOTE 1] .. ..100.852 | ..............3,781,950 | ...cccoouue. 3,750,000 | ..ccoonnee. 3,748,990 461 [ s [ e [ 2.000 01/20/2017. | 02/15/2022.
912828 VJ 6 |U.S. TREASURY NOTE 1. ...100.121 ....785,000 785,800 (1,590) [ .ooovevnreeerierins | eevrveernerieeinenns | e 1.875 07/22/2015. | 06/30/2020.
912828 X4 7 |U.S. TREASURY NOTE. 1 ...100.648 .166,069 165,000 162,470 1,040 .1.875 03/26/2018. | 04/30/2022.
0199999. U.S. Government - Issuer Obligation XXX .5,525,898 | ..... 5,465,000 | ... 5,462,398 | ..o 0 (109) 0 0 XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36225B  GW 2 | GNMA POOL #0781113 ... issssssssssssssssnnens | enves | oo | veveveeiinns | evenensins L1 52,923 |..115.078 | ccoovvrrvrrrrnn. 58,754 | ..ocovvvciins 51,056 52,122 (U] [N ISR IO 7.000 |...... 6.710 |MON... | ccoovrrrrinnes 159 | e 3,574 | 11/14/2001. | 11/15/2029.
38377V T8 9 | GNMA REMIC TRUST 2011-B8.......c0cvveriiiiminiiienienessnississsissenssssssensssnisssnsns | onnnes | oo | vevessseees ] I 1 I 2,371,963 |..102.227 | ..o 2,372,306 | ........ 2,320,626 | .... 2,342,891 | i | i (14,500) [ oo | e | oo 4.000 |...... 3.008 |MON... | .ccovvrenes 7,735 | oo 92,825 | 02/20/2018. | 07/20/2039.
0299999. U.S. Government - Residential Mortgage-Backed SECUNHIES. ... sssesssnssssesssnsens | cnsseseseees 2,424,886 XXX | s 2,431,060 | .o 2,371,682 | oo 2,395,013 | oo (V] (14,583) 0 0 XXX XXX XXX | e 7,894 | o 96,399 XXX XXX
U.S. Government - Other Loan-Backed and Structured Securities
83162C  TA 1 [SMALL BUS ADMIN GTD DEV PTC.....ovuiiiiiiiierissississisisssssssesssssssssssasesanens | ....... | . | ........... 4‘ ........... 1] s 1,722,871 |..105.464 | .............. 1,646,447 | ..coovvnnnee. 1,561,146 | ..cccoove 1,637,181 [C015) ) R [RRORI PO 4.380 |...... 2.232 |JJ....... 05/03/2012. | 01/01/2030.
0499999. U.S. Government - Other Loan-Backed and Structured Securities 1,722,871 XXX ..1,646,447 1,561,146 (4,085) 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEIMMENL.....ccourerirmniisnieisersisisssesssnssssssensesssssnsssssssnnsens 9,613,870 XXX ..9,603,405 9,397,828 | ..0ee.9,494,592 | 0 | i (18,777) 0 0 XXX XXX XXX XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
20772) M2 5 |CONNECTICUT ST, ...2,080,600 |...104.538 ..2,090,760 | ..... .2,000,000 | ... 2,050,529 (8,239) [ ..vuvvvurverrieris | verierineiierineni | s 3.330 |...... 2.838 |FA....... 03/15/2016. | 08/01/2025.
419791 YT 9 [HAWAII STATE. ..ottt issssssssss st esssessssessssssssnsesssesssnsenns | evenns . ..2,344.700 |...116.716 .2,334,320 | ..... .2,000,000 | ...ovvvenee 2,244,162 | oo | e (35,923) [ .oovvrrereererins [ e [ e 5.330 |...... 3.112 |FA..... 02/14/2017. | 02/01/2026.
594612  BG 7 |MICHIGAN ST ..ottt issssnss | soeees 2 1,985,960 |...103.672 .2,073,440 | ..... .2,000,000 | ....ccoveueee 1,988,630 892 [ oo | eeeeereeeeeercenncenns | e 3.500 |...... 3.566 |MN...... 11/22/2016. | 05/15/2030.
605581 FD 4 |MISSISSIPPI ST. 2,000,000 |...109.097 .2,000,000 | .... 2,000,000 . . 02/04/2015. | 10/01/2030.
677522  SU 9 | OHIO STttt | seneees . ...1,000,000 |...103.327 1,000,000 | ..coovvvenne 1,000,000 [ .ooceouvemrenericries | vererreersnninnieiis | eeveeeessseinsiens | reeeesnseseeienes | e 2.850 |...... 2.850 |MN...... 10/11/2017. | 11/01/2027.
882723  YS 2 | TEXAS STttt esssninns | seenes 2 1,020,380 |...105.471 1,000,000 (2,308) [ .ooovvnrierrienins | e | s 3.682 |...... 3.406 |FA....... 01/08/2016. | 08/01/2030.
882724 QM 2 |TEXASST.. e | e 2 1,523,655 [...101.219 ..1,518,285 .1,500,000 (V230 [T SRR P 2.884 ... 2.692 |AO...... 11/22/2019. | 04/01/2033.
1199999. U.S. States, Territories & Possessions - Issuer Obligations..............uiuuiiiiiiiiniiiiiinisiisiisiiesisississssississessesesenies | ovesssnees 11,955,295 XXX ....12,286,725 ...11,500,000 | .. 1,818,372 | i 0 | i (45,819) 0 0 XXX XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUAranteed)...... ... vwuuiuueiesnirsersnieinisssrissrsssrsnssssesssesserssnes | ovesenens 11,955,295 XXX s 12,286,725 | oo 11,500,000 | ..covvenee 11,818,372 [ oo 0 s (45,819) 0 0 XXX XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
010824 HW 3 | ALAMEDA CALIF UNI SCH DIST.......couiiririnirierienireeserisesiesseseseessesnssens @ | [ e | e 1FE| o 1,502,000 |..... 80.042 | ..ocoonnvn. 1,600,840 | .....ccoooenee 2,000,000 | ..ovvernee. 1,527,920 25,920 | oo | eereerieeeeninin | e | e 2.560 |N/A..... 04/29/2019. | 08/01/2030.
015302 J6 0 |ALEXANDRIA VA [0SO PPOOTOUPSUROPURIOPTRRPOURPPURR) VPOV VR IOPOROPOY: 3 OO 1FE 512,010 |...101.650 ....500,000 500,756 | ..oovvvncrerererneernenis | erverrrneenne( A1) | [ e [ e 5.000 |...... 4690 |JJ....... 09/29/2010. | 07/01/2030.
041431 GG 6 |ARLINGTON CNTY VA GO | e Y 1FE]| .. ..1,852,213 |..102.191 | ... . 775,000 | o 1,796,634 | oo | eeeeeennd(33,816) | oo | e [ 5.301 |..... 3.308 |FA....... 05/03/2018. | 08/15/2030.
23223P  CV 7 |CUYAHOGA CNTY OHIO-BUILD AMERICA........ccovvemremerininrneneniisinserinenins | ovene | oo | veverneenns (. 1FE| oo 1,498,635 |...115.568 | .......co...c. 1,473,492 | ..o 1,275,000 | ..ocoovvrenne 1,408,742 5.392 |..... 3419 |JD....... 03/24/2015. | 12/01/2025.
249164 LH 5 |DENVER COLO CITY & CNTY...iviiiiniiririeiniiernniseiesissisesesisesssssesesssnssenes | seveees | oo | ceerens 241 ... 1FE| oo 1,053,000 |...101.718 .1,017,180 1,000,000 009177 | e | e (15,323) | s [ [ 4.830 |...... 3.231 |FA..... 01/19/2017. | 08/01/2025.
414834  JX 0 |HARRISBURG S D INDPT SCH DIST GO......ovvererriirierineeieereesssseserienes | coveens 2| 1FE 1,420,965 |...102.303 | .... ..1,396,436 1,365,000 | .. 1,390,124 | s | e (B0,84) | s [ [ 6.200 |...... 2.737 | d....... 04/29/2019. | 01/15/2035.
447025 UM 0 [HUNTSVILLE ALA. ..ottt esssesissesssssssssssssenens | eeenns 2| 1FE 1,046,000 |...101.369 | .....cccoouuee 1,013,690 | .cooovvrennee 1,000,000 | ..ccoovvrenee 1,010,775 [ .oveveeinrrrernennes | eerreeene(15,843) | v [ [ 3.936 |...... 2.300 |MS...... 09/29/2017. | 09/01/2022.
546585 EB 2 |LOUISVILLE & JEFFERSON CNTY KY G O....ovvvivivreiinrerenreriseneeenssisseennnes | veveene | oo | evveverenins | wovees 1FE| e 2,260,000 |...114.224 ..2,284,480 2,000,000 2,235,006 | ...ovovrinrerericnns | vervreeeen(24,904) [ e [ | e 5.150 |...... 2.955 |MN...... 04/24/2019. | 11/15/2025.
603758  CL 8 |MINNEAPOLIS MN-REF-TXBL........covvurirrerreeiirnsiresiisssssssssssssssessssssssssssessssnns | covvens 2| ... 1FE 2,008,965 |...104.575 | .... ..2,086,271 1,995,000 | .... 2,005,622 | ..coovvvrerierinrennns | eeernerened 1,969) [ oo | e | s 3.250 |...... 3.132 |JD....... 04/13/2018. | 12/01/2029.
751120 AJ 5 |RALEIGH N C LTD OBLIG......cosiiiiririeeiieiieiieeiseisssissisesssessssessesssssssenss | voveees | oo | eveenns 241 .. 1FE| cooii 1,090,400 |...101.287 | ...cccovveneee 1,012,870 | .ccooovvrennee 1,000,000 | ..cooovvrenee 1,008,651 [ ...oovverrivervcrires | eerrerene(20,235) | oo [ [ 5572 |..... 3.466 | JD....... 09/24/2015. | 06/01/2035.
930863 U2 9 |WAKE CNTY N Cuoooveieiiiisiisiiienissnisssisssisssnssssssenssenssssssssnsssssssesssnsssssssnees | eovneee | o | wesenenenes 2| 1FE ...1,000,000 |...101.437 1,014,370 1,000,000 21,000,000 | oo [ | | | e 5.100 |...... 5.100 |JD....... 05/20/2010. | 06/01/2027.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations.............ccocovroresinnnscsiseeaes . 15,244,188 XXX ... 15,221,769 ...14,910,000 | .. 14,893,497 | ..o 0. (138,541) 0 0 XXX XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & POSSESSIONS..........cuuiweriuiimisiiiniisiiensinississsrsssnsesssnessnins | wveneenes 15,244,188 XXX | s 15,221,769 | oo 14,910,000 | ...ccooeeee 14,893,497 [ oo 0] (138,541) 0 0 XXX XXX XXX XXX XXX
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01026C  AC 5 |ALABAMA ECONOMIC SETTLEMENT .....ccovvumirmerieriinerenssssisensesssnensenennns | eenene | oo [ eoverieees (. 1FE| v 1,012,147 {..102.324 | ..............1,048,821 | .............. 1,025,000 | ..cooovvrenne 1,013,908 1,647 | oo | e | s 3.163 |...... 3.518 |MS...... 12/18/2018. | 09/15/2025.
163123 MV 1 | CHELAN CNTY WASH PUB UTIL DIST NO......ccovvvrviiieieierineins @ | [ | e IFE ] cienn..823,500 | ... 91.645 1,000,000 849,576 25,185 12/18/2018. | 06/01/2025.
199098 CC 6 | COLUMBUS-FRANKLIN CNTY.. ...100.041 ..1,000,410 .1,000,000 987,528 2,093 ......3.000 02/27/2015. | 08/15/2025.
249218  AX 6 | DENVER COLO PUB SCHS CTFS PART.......evuuiierimeeineriesisneesssessessssisenes | woneees ...103.751 ..2,308,460 2,225,000 2,210,071 2,707 | oo | oereneeriseiseieeees [ e 3.098 10/29/2018. | 12/15/2024.
299461 NF 6 |EVANSVILLE IND SEWWKS REV  REV....cccovirrmrirmieirisiinerieriesesensseenes | voreees ...118.547 ..1,185,470 1,000,000 | ..o 1,150,001 | oo [ s (13,260) 5.800 05/09/2019. | 07/01/2026.
3133EG NR 2 |FEDERAL FARM CREDIT BANK... ...101.899 ..1,528,485 .1,500,000 v 2450 07/26/2016. | 07/26/2032.
3133EH NR 0 |FEDERAL FARM CREDIT BANK.......oooviriirernnieireriiisirssiesssssisessssisessesssens | sevenes ...103.926 ..1,558,890 1,500,000 305 [ i [ | e 2.580 07/26/2017. | 06/15/2027.
3133EH NS 8 | FEDERAL FARM CREDIT BANK.......cotvumiruerirririereeiseriesienseeesesssssssesssenes | eoeees . ...105.727 ..1,585,905 1,500,000 KX [T IR IO 2.780 . 07/26/2017. | 06/15/2029.
313560 K3 6 | FEDERAL NATL MTG ASSN.....iiuiiiiiieiieiineineseiiesisesssesiseessssssssessssensns | soeees . ...3,072,180 |...101.513 | ... ..3,045,390 | ..... .3,000,000 ...3,048,349 (7,153) [ oo | e | e 2125 |..... 1.853 |AO...... ceeren03,750 | 08/05/2016. | 04/24/2026.
34926 CC 5 | FORT WAYNE IND MUN BLDG CORP.........couvirirrerrrirerinninerienesnesnesinnnns | eevnnee | [ roverenn 28| e 1FE| oo 2,560,500 |...100.262 | .............. 2,506,550 | ..ovvernvne 2,500,000 | .... 2,500,000 | ..oooovrererireririninns | i (59,856) | ..vvvvererererreries [ v [ e 6.370 |...... 3.804 |JD....... | vrerrnn 7,078 | e 159,250 | 12/26/2018. | 12/15/2029.
373541  2H 3 | GEORGIA MUN ELEC AUTH PWR REV.......ccostirrimriimeererineersenissinensneninees | eovneen | o [ eoverinene | i 1FE ..2,046,180 |...104.107 ..2,082,140 | ..... .2,000,000 | ..ovvvenee 2,029,745 | ..ovvovieiinninennn | s (14,084) [ oovorveeerieeins [ e [ e 4430 |...... 3.652 | JJ....... .88,600 | 10/30/2018. | 01/01/2022.
544445 BB 4 |LOS ANGELES CA DEPT ARPTSR ISP BV A e 1FE]| .. ..2,502,500 |...101.432 | ... ..2,535,800 | ..... .2,500,000 | ... 2,501,406 (567) 2624 |.... 2.599 |MN...... ........65,600 | 01/18/2018. | 05/15/2022.
575175 HF 4 |MASON CNTY WASH PUB UTIL DIST......ccvvuumrirrererineriensenseeseessenssensens | eeveeee | | vevereenes (. 1FE| coovir 1,146,020 |...101.568 | .......co..... 1,015,680 | ..ccovvrvnnee 1,000,000 | ..ccoovvrenne 1,013,086 [ ...ceomeeeericrienins | e (B0,678) [ .oovererercerrceins [ erverrneerneriinines [ e 6.347 |...... 3.165 |JD..ovces | coreennn5,289 | e, 63,470 | 06/02/2015. | 12/01/2040.
598113 AQ 1 |MIDVALE UTAH REDEV AGY TAX INC REV......cccovvrirrmrnernrrernnneerersnserens | vevenne | oo | erveeeni28 | s 1FE ..1,527,645 |...101.400 | ..............1,521,000 | ..ccoovvrner. 1,500,000 | ..ccvennee 1,501,219 (3,501) [ covveerireriniee [ e e 6.150 |...... 5.901 |MN...... .92,250 | 06/09/2010. | 05/01/2030.
64971W XD 7 [NEW YORKNY CITY TRANSITIONAL.......cocomvrrrrrirrneirenrimsiessssssssssssssesnsins | evvenne | o [evemriieenT | e 1FE| .. 503,970 |...104.539 | ................522,695 | ....... 500,000 | ... 502,505 (G171 SOOI FUUSTIRRRTRIO PPN 3.150 |...... 3.056 | MN...... .15,750 | 01/15/2016. | 11/01/2025.
759898 CD 9 |RENSSELAER CNTY N Y INDL DEV.....ccostiimiimeirnrineirerissineniseiseessssinsnnns | evneen | o [ oeeeni 28| e 1FE| cooei 1,402,800 |...100.269 | ......ccoo..c. 1,403,766 | ...ooovvennee 1,400,000 | ...ccoovvenee 1,400,000 [ ..oceoueerieiiciies | cereeeernnniinsienis | eereseessseinsieens | e | s 5.375 |..... 5.375 | JD....... 02/20/2018. | 12/01/2036.
880558 MX 6 | TENNESSEE STATE SCHOOL BOND AUTH......cocovviirnrireenninnineireninenisnnneiiens | veviene | oo | evveerensd | s 1FE ..1,167,486 | ..... 97.081 .1,150,410 1,185,000 537 | v [ v | e 2.000 |...... 2.200 |MN...... 09/23/2019. | 11/01/2027.
914692 X6 0 |UNIVERSITY NEW MEXICO - HOSP REF.........ccoomiiirieiririserieriseenenssennns | eoveees 2] 1FE ...1,000,000 |...104.210 | .... ..1,042,100 1,000,000 . 3.532 ... 3.532 |JD....... ceernr:35,320 | 05/07/2015. | 06/20/2032.
977100 DA 1 |WISCONSIN ST GEN FD ANNUAL APPROP.......cccsurimrrireraninninnnssssessnssesennnes | aerenns | oe | sersveenes 1] e TFE] 973,190 |...100.723 | ....cccvenns 1,007,230 | .oovvrnnee. 1,000,000 | ... 982,509 3764 | oo L | 2183 |[...... 2.612 [MN...... | o0ee0en3,638 [ e 21,830 | 06/22/2017. | 05/01/2024.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 28,579,878 XXX | s 28,965,652 | ............ 28,335,000 | ........... 28,351,686 | ..oovvovirnirinns (V)] (92,711) 0 0 XXX XXX XXX | ....... 185,022 | ........ 958,572 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3136A7 DJ 8 |FEDERAL NATL MTG ASSN REMIC TR....coovivirrerieiiririieniinerienesseesssinnenin | eneren | oo | veverneenns Z ) I L1 [ 559,372 |...100.552 | .................564,666 | ....... 561,566 559,960 122 | e [ [ 3.000 |...... 3.117 |[MON... | ...........1,404 | ......... 16,847 | 07/12/2012. | 01/25/2042.
3137B7 R7 6 |FHLMC REMIC SERIES 4298..........cccoviemeririneeieniseissensssssssssensssessssssssnss | sevenns 327,451 |...100.570 ...323,010 | ... 331,432 (1,636) [ ..oocernrererrerins | vevrveinerierineenns | e 4.000 |...... 3.458 | MON.. 112,920 | 05/02/2014. | 02/15/2054.
B137TAW  JW B | FHR 4136 LV, ssssssssssssssssensnas | senees . ..1,529,063 |...100.935 11,500,000 | ....cooveneee 1,516,896 [CICTA T SRR INVIRRRIR BV 3.000 02/26/2013. | 08/15/2042.
314009 VX 6 | FN PLEBMS129........coiieiceieieiieeieeseeisissesssssssssssenssssssssssssssssssnssesssnenss. | sevnee | oo | eomsesnnens | evversens L (- 1,362,271 |...106.451 | ..............1,365,049 | .............. 1,282,326 | ..ccoovvvenne 1,362,279 8 | e [ s [ 4.000 07/01/2019. | 07/01/2047.
3138ER 2K 5 | FNCL PLAALITTT ..o | o ..3,750,490 |(...107.385 | ............3,719,447 | ............. 3,463,656 | ...covnne. 3,770,492 (B21) | cevereereeineiens [ e [ e 4.500 03/21/2017.| 01/01/2047.
3138WG  RK 2 [FNCL PL#AS6789 621,604 |...104.860 | .................613,472 | ....... 585,039 617,225 [CIAT) ) S TURINE DR R 3.500 08/30/2016. | 03/01/2046.
3138WJ B3 1 |FNCL PL#AS8157 ..5,384,903 |...106.208 . 4,998,315 | .ooiirnn5,384,492 [ s | e (41,230) [ .oovvrerereerienins [ e [ e 4.500 01/20/2017. | 10/01/2046.
31334X GB 9 |FNCL PL#QA1094 4,989,024 |...103.097 ..4,963,603 4,814,498 (2,072) .....3.500 08/07/2019. | 07/01/2049.
31334X ZZ 5 |FNCL PL#QA1660. ..4,976,930 |...101.572 ..4,927,364 4,851,104 [(C1:70 ) [T ORI DR 3.000 09/03/2019. | 08/01/2049.
313390U  CN 8 | FNCL PLAQABBTT ..o ssssssssisssssssssssses s sssssssssnnns | svisens ...1,950,858 |..... 98.898 ..1,954,401 1,976,178 [C<T4 T TORTON ISR DOV 2.500 10/28/2019. | 10/01/2049.
31418A L5 5 |FNMA PASS-THRU PL#MA1247.... 1,274,517 |...102.917 ..1,245,526 11,210,223 (6,773) ......3.000 11/14/2012. | 11/01/2042.
31397S KW 3 |FNMA REMIC TRUST 20711-30...ccutruuereureremsssessensssnsssssssenssssesssnssssssssssnsssnens | aeeeas ..2,114,513 |..102.484 | ... ..2,074,341 2,024,063 | ..ooverrrn2,040,396 | oo | i (23,341) [ ovverereneinennns | e [ e 3.500 01/20/2012. | 01/25/2039.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... e 28,840,996 XXX ] e 28,575,355 | ..o 27,589,978 | ..........28,757,660 | ..ccovvvvrieianecn0 [ o (84,117) 0 0 XXX XXX XXX
U.S. Special R & Special A it Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3139%6P  GT 2 IFANNIE MAE = ACES......ooiiiiiiiss it | .................... 4| AAAAAAAAAAA L1 I 358,653 |...112.090 | ..coovivrins 359,342 [ oo, 320,583 340,567 (1,372) [ oo | e | 5271 [ ... 4.056 |MON... | oo 1,408 | .o 18,178 | 02/08/2012. | 10/25/2032.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ 358,653 XXX ....320,583 340,567 (1,372) 0 0 XXX XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations. 57,779,527 XXX 57449913 |0 | (178,200) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
B I IR Ty — [ [D] 1] o 2FE ] e 998,260 |...102.960 | ............ 1,029,600 | ... 1,000,000 | ... 999,007 | 171 | [...:3750 |...3771 [MSecc] 10,313 | . 37,500 | 09/118/2014. | 0912212024,
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22546Q AP 2 | CREDIT SUISSE NEW YORK......ooomirimrireerrinssisesieseseessssssssessesssssessssns | eoneees D 1,039,980 |...106.391 | ...cccccouuuee 1,063,910 | .coovrvrennee 1,000,000 | ..coovrenne 1,027,918 (5,468) [ ...oeonreeerrerins | veerveineiierinenis | s 3.625 |...... 2.983 |MS......| oo 11,278 10/02/2017. | 09/09/2024.
25243Y AU 3 |DIAGEO CAPITAL PLC D|.. ..1,632,347 |...102.134 ..1,664,784 1,630,000 (399) 2625 |...... 2.598 |AO...... 7,369 04/20/2017. | 04/29/2023.
404280 BB 4 |HSBC HOLDINGS PLC.. .|D 1,038,270 |...106.672 ..1,066,720 .1,000,000 (3,970) [ ..o | e | s 3.900 07/25/2017. | 05/25/2026.
714264 AM 0 |PERNOD RICARD SA... D]... ..1,033,100 |...103.853 ..1,038,530 1,000,000 (3,265) 3.250 08/10/2016. | 06/08/2026.
75625Q AE 9 |RECKITT BENCKISER TSY.....ctiiiiiiririreeseriesriesienssseesesssssssessesssssesssssens | voneees D 1,997,420 |...102.485 ..2,049,700 2,000,000 237 | oo | v | s 3.000 08/01/2017. | 06/26/2027.
78012K KU 0 [ROYAL BANK OF CANADA C|A] ..992,420 |...100.720 ..1,007,200 .1,000,000 995,899 3,479 1002500 02/01/2019. | 01/19/2021.
822582 BT 8 | SHELL INTERNATIONAL FIN......coviiiiiiriiiireeniisinnierssseensssssesessssisssense | sevenes D|.. ..1,528,230 |...103.770 ..1,556,550 1,500,000 | ...ooovveeee 1,519,155 (2,731) [ e | e | s 2.875 07/26/2016. | 05/10/2026.
89114Q BL 1 | TORONTO-DOMINION BANK.......cceviiireirieiniineierieniceesiseisesessessssssesseninnes | eevenes Al. ...1,681,577 |...100.070 11,627,000 | ..o 1,698,249 | ..o | e 16,672 | ovvoveveeren | e | e 1.800 .14,643 | 01/29/2019. | 07/13/2021.
90261X  HK 1 [UBS AG STAMFORD CT....cooorirmiimririiiissesesiseississsssesssssssssssssssssssssssnses | seveens D|.. 500,665 |...100.110 ....500,000 | . 500,039 (164) | ovoveverreineieens [ e [ e 2.350 .11,750 | 01/22/2016. | 03/26/2020.
015271 AK 5 | ALEXANDRIA REAL ESTATE EQUITIE INC.......ccooouvirimririrnrnirrerrnninenienns | eevveee | [ vverirenes (A 2FE| v 2,118,680 |..107.450 | ....c...co.n. 2,149,000 | ..cocvornven. 2,000,000 | ..ovverneen 2,112,922 (5,758) [ covovvvnrverrierins | vevirerirneiierinenis | s 3.950 |....3.128 [Jdocviv | 136,428 | i 07/18/2019. | 01/15/2028.
025816 BR 9 | AMERICAN EXPRESS COMPANY ISSPRRRIINY IO 2| 1FE 999,370 |...103.392 ..1,033,920 1,000,000 999,552 85 | o [ e [ e 3.000 10/23/2017. | 10/30/2024.
03040W AN 5 | AMERICAN WATER CAPITAL CORP.......ccostvemrimriierierirsneserissrisesienisnennns. | eoveeee | o [ veverirenes (A 2FE| v 1,497,270 |...102.096 ..1,631,440 1,500,000 | ...coovreeee 1,498,034 252 [ s [ e [ 3.000 145,000 | 11/14/2016. | 12/01/2026.
03522A  AG 5 | ANHEUSER-BUSCH CO / INBEV.......cocoumrerieririirieriereneessnissnssersenssesssnnss | conenes | oo | veverneenns 1 2FE| s 1,031,700 |...106.656 | .............. 1,066,560 | .............. 1,000,000 | ..ccoovvrenne 1,029,004 (2,695) [ ..oovevnrererieris | v | s 3.650 18,250 |05/15/2019. | 02/01/2026.
037833 CD 0 |APPLEINC et e || e T | s 1FE| .. ...2,060,300 |...112.780 ..2,255,600 2,000,000 ...2,056,183 (1,265) [ c.ooeerieniveiis | e | s 3.850 .77,000 | 08/08/2016. | 08/04/2046.
037833 CJ 7 |APPLEINC OO SPTRSPORSPOPPTOSPUPPPTORPURSRORRPOUPPIRS IVPURPRN VRN IOPORPPOOPY I IOOON 1FE]| .. ..1,009,810 |...106.519 ..1,065,190 1,000,000 | .. ...1,007,259 (931) | cevereererineriens [ e [ e 3.350 .33,500 | 03/06/2017. | 02/09/2027.
06406H CV 9 | BANK NEW YORK MELLON.......coosiimrimiirniisirenineisneisenssssssssessseesssssnnes. | eoeene | oo [ eeerireeei | oevens 1FE 1,132,681 [...105.436 | ......cc...... 1,159,796 | .covovvrennee 1,100,000 | ..coovvrenee 1,117,951 (3,868) [ ..vovvereneirciins | eevrreineiieiieeins | e 3.400 37,400 |01/08/2016. | 05/15/2024.
06051G  FX 2 |BANK OF AMERICA CORP........cocvvrviireirerierinirnrierssssseersssissssnsssnsssssssennnsnes | nevvene | oo | evvsenennsd [ s 1FE| .. ...1,047,500 |...106.355 ..1,063,550 1,000,000 | ...cccovvveee 1,032,548 (4,639) [ covvvverriervniees v s 3.500 .35,000 | 09/01/2016. | 04/19/2026.
06051G  GR 4 | BANK OF AMERICA CORP.......ccovvvmrirririersrinsinesieseseessssssisessessssssssnsnns | weeees A e 1FE]| .. 979,290 |...106.008 ..1,060,080 1,000,000 | ... 980,927 1,637 3.593 17,965 | 02/13/2019. | 07/21/2028.
10112R AX 2 [BOSTON PROPERTIES LP......coviiiireririirinnieinsieieniseiessssssensssssnsssssenenss | enene | oo [ oereneens 1] 2FE | cie 1,549,621 {...105.979 | ...ccovvvnee 1,555,772 | covvvvrvns 1,468,000 | ............. 1,522,753 (8AT1) [ o e s 3.650 53,582 | 09/21/2016. | 02/01/2026.
124857  AS 2 |CBS CORP........cccoriirierierieriesisseiesssssiessesessssssssssssnsesssesssssssssssssssnensene | sevnee | oo | eevennenn T [ v 2FE| .. ...1,985,860 |...100.635 ..2,012,700 2,000,000 2,544 | oo | s | e 2.500 .50,000 | 09/13/2017. | 02/15/2023.
172967  HT 1 | CITIGROUP INC......ovieiririiiiiirinsicissisetssisiesisisesesssssesssessenssssssessesssssens | ovene | 1FE| .. ..1,023,020 |...106.221 ..1,062,210 1,000,000 | .. (2,388) [ ..oocernreeireris | e | e 3.750 .37,500 | 12/04/2014. | 06/16/2024.
17401Q AU 5 [CITIZENS BANK.......cotviiririiiiiriieiiesiesisnisiessssssesssesssssssesssnessesssenes | cennnen | oo | vevesneenns 2| 2FE| v 1,544,730 |...106.726 | ......cco...c. 1,600,890 | ....coovvenee 1,500,000 | ...coovveeee 1,540,827 (3,903) [ oo | e | s 3.750 28,750 | 05/16/2019. | 02/18/2026.
19416Q EG 1 |COLGATE-PALMOLIVE COMPANY. JSSVUURURPURTONR OPPUOPRN VR ORIl SO 1FE]| .. ..1,895719 |..105.624 | ..............1,912,851 | ....ccc.o.ue. 1,811,000 | .ooovvrenne 1,866,164 [ ...ccovvverrrcrienins | cerereenns (12,293) 3.250 07/20/2017. | 03/15/2024.
20030N  CH 2 [COMCAST CORP........ceirririimrireiisisiesssssisssiessssesesssss st ssssssssenssssssssens | evens A 1FE| .. 536,550 |...107.628 | .................538,140 | ....... 500,000 | ... 535,352 (1,198) [ oo | e | s 3.550 09/11/2019. | 05/01/2028.
20826F  AD 8 | CONOCOPHILLIPS........coorereimieimerierireeienssseessssesssessenssssssssssssssensessssnes | onenes | oo | vevesneenns (. 1FE| oo 1,573,320 |...105.821 | ...ccccvvunee 1,687,315 | oo 1,500,000 | ..ccoovvvenne 1,537,922 (7,587) [ coovererevernnerins | eevrvrineriseeiseens | s 3.350 01/30/2015. | 11/15/2024.
126650 CU 2 | CVS HEALTH CORPORATION.......cooovviiririniisnisiienississiississsienissieniss | eevnes [ oo [ rovenneenn T [ 2FE ...2,066,000 |...101.467 ..2,029,340 .2,000,000 | ............. 2,044,051 (8,530) [ cooveerrerernnies [ e [ 2.875 07/14/2016. | 06/01/2026.
233851  CS 1 | DAIMLER FINANCE NALLC......cooiiiirimriirieriririsiiesinesieniesesssssessenssienes | voenes A e 1FE ...2,036,080 |...101.236 .2,024,720 | ..... .2,000,000 2,017,160 (8,218) [ oo | e | e 2.850 08/29/2017. | 01/06/2022.
25466A AP 6 [DISCOVER BANK.......coooiimiiiiieiieeisciseesssis s ssesssesssesssninns | eeenns 2| 2FE 2,196,900 |...112.729 ..2,254,580 .2,000,000 ) 4.650 07/30/2019. | 09/13/2028.
278865 AV 2 |ECOLABINC.. 1,999,120 |...102.748 ..2,054,960 .2,000,000 002700 10/13/2016. | 11/01/2026.
26884A BG 7 |ERP OPERATING LP. ...1,652,575 |...105.134 .1,577,010 1,500,000 | ..oooeeren 1,549,574 | oo [ e 3,001) o [ e [ e 3.250 06/26/2019. | 08/01/2027.
313747 AS 6 |FEDERAL REALTY INVT TR 987,430 |...102.149 ..1,021,490 1,000,000 3.000 07/16/2012. | 08/01/2022.
316773 CV 0 |FIFTH THIRD BANCORP. 1,046,840 |...109.982 ..1,099,820 .1,000,000 .r.3.950 .19,750 | 05/20/2019. | 03/14/2028.
341099 CM 9 |FLORIDA POWER CORP 1ST MTG ...1,028,600 |...100.606 ..1,006,060 1,000,000 | ..coooeerer 1,003,848 | oo [ e (15,051) [ o [ e [ e 4.550 45,500 | 05/03/2018. | 04/01/2020.
345397 WW 9 |FORD MOTOR CREDIT CO LLC... ..1,012,720 |...100.549 ..1,005,490 1,000,000 | ..cocce0eee 1,009,155 | ooocirierviinienis [ wovrrieeneee1LTT0) i [ e [ e 3.664 .36,640 | 12/13/2017.| 09/08/2024.
369604 BG 7 |GENERAL ELECTRIC CO.. 1,594,050 |...103.571 .1,500,000 03375 50,625 | 03/15/2016. | 03/11/2024.
37045X  AZ 9 | GENERAL MOTORS FINANCIAL CO INC......coovvrriiireiineirerinsieieeinersissssens | covenes ..1,041,800 |...106.895 1,000,000 | ...oocc0eee 1,031,208 | ooocoviinicnni [ evrrieeeea(5,264) [ s [ [ 4.300 43,000 | 12/13/2017.| 07/13/2025.
3733IN  AH 4 | GEORGIA-PACIFIC LLC......cvvuiririrrerceeieisrierieseeesssissensessesssenssnssssnsns | cevees ...1,004,560 |...105.674 1,000,000 3.600 .36,000 | 11/25/2014. | 03/01/2025.
378272 AH 1 |GLENCORE FUNDING LLC...... . 1,586,400 |...106.020 .1,500,000 w4625 169,375 | 01/17/2018. | 04/29/2024.
38141G  WC 4 | GOLDMAN SACHS GROUP.........covuiiieirieiiniieiesisisesisssissssessssssssessssssssens | sevenes ..1,507,710 |...101.263 1,500,000 | ..cocce0reee 1,502,603 | ooocverrirrinicrni [ evrrieneneee(1,907) [ [ [ e 3.000 145,000 | 04/03/2017. | 04/26/2022.
404141 AQ 2 [HCP INC...oooieieieicieiieeeeieiesssssi st ssssessesssssssssnssssssnsesssnses | onenes | oo | sevesneenns 1 2FE]| . 2,018,800 |...103.720 | ..cocovnneen. 2,074,400 | ..oovvernvene 2,000,000 | .ooererernn2,017,526 | oo | e (1,274) | o | e | s 3.250 |....3.007 [ | e BLTT8 |, 06/25/2019. | 07/15/2026.
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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 | Paid Accrued During Year | Acquired Date
437076 BK 7 [HOME DEPOT INC....cooiririreereereinerieniesiseessessssnsesssessssessssssssnssenssessssesas | seeenns el AFE | 2,166,040 |...106.860 | .............. 2,137,200 | .ovvrernnne 2,000,000 | ..ovrerneen 2,104,745 | oo | i (17,804) [ ..ocverevereerveins | errereneeiseirneinns | 2000.3.350 | e 2.323 |IMS.....| v 19,728 06/15/2016. | 09/15/2025.
46625H RL 6 | JPMORGAN CHASE & CO.....oovviiriiriierisiiseiesisisisessessssssiesssssssssessssssssens | sevenes . 979,960 |...101.820 ..1,018,200 1,000,000 | ... 988,861 3,082 .3,225 01/10/2017. | 05/18/2023.
46647P  AF 3 | JPMORGAN CHASE & CO 1,564,125 |...106.252 ..1,593,780 .1,500,000 1,560,321 (3,804) .8,850 06/24/2019. | 05/01/2028.
49326E  EJ 8 [ KEYCORP......tiiiceicieicie ittt | erine e ..1,952,520 |..... 97.793 ..1,955,860 2,000,000 | .. ...1,953,381 861 10/16/2019. | 10/01/2029.
494550 BE 5 |KINDER MORGAN ENERGY PARTNERS FESSTURUSTTRRTORRRRIRNS IOV ] ..102.273 | ..............3,005,803 | ..... .2,939,000 | ... 2,980,868 | ....oocvererirrirrrinns | e (57,655) 02/20/2018. | 09/15/2020.
546676 AU 1 |LOUISVILLE GAS & ELEC CO........... I ..123.616 500,000 | ... 544,700 (1,330) 12/17/2018. | 11/15/2040.
55279H AQ 3 |MANUF & TRADERS TRUST CO....ccvvviiriiriieirieieiserinsiessessssesssssssssssssses | ovenes - . ...105.868 .1,000,000 | ..coorerrne 1,021,817 (1,683) .17,000 | 04/30/2019. | 08/17/2027.
55279H AK 6 | MANUFACTURER AND TRADERS........c.costutrimerierrienienieesssissssesssesssensns | cevees . 957,350 |...102.968 1,000,000 | ... 975,423 4,341 .29,000 | 08/04/2015. | 02/06/2025.
57636Q AB 0 |MASTERCARD INC.....cooviiiireriiiiriierssicie e essessssens | seveees e AFE ] 2,014,195 |..106.121 | ..............2,122,420 | ..... .2,000,000 | ..ovorrene 2,007,826 (1,703) ceeren.67,500 | 08/08/2018. | 04/01/2024.
58933Y AR 6 [MERCK & COINC......oiviiiriciieiieienissitiiesiesssseseesesssssssasssessessssssas | oeveons [P SOOI VPO | =3 AU 1,002,630 |...103.760 | ..............1,037,600 | ......cc.o.... 1,000,000 | ..ccovvveeee 1,001,540 (293) | ceverrerrrirrinens e [ 00002750 [0 2716 | FAGin | e 10,771 | e 27,500 |02/18/2016. | 02/10/2025.
59156R  BM 9 [ METLIFE INC......oiiiieiireiieeiseiieeiessie s ssssss s nssssssens. | seieee o] ..981,160 |...104.049 | ..............1,040,490 | .......c...... 1,000,000 | ... 988,892 1,945 .30,000 | 10/26/2015. | 03/01/2025.
59217G  AX 7 |METROPOLITAN LIFE GLOBAL FUNDING........ccccovuvimriririinirriisrinerienienens | vorenes o] . ..500,950 |...102.895 | .................514,475 | ...... 500,000 | ... 500,424 (132) s, 15,000 | 11/02/2015. | 01/10/2023.
594918  BY 9 |MICROSOFT CORP.......cccosivtrirrirermseiseriesiesesseesssssssssesisessssessssssssssssssenss | seeees el AFE | s 501,090 |...106.891 | ................534,455 | ....... 500,000 | ... 500,800 (103) | evevvvereernerrens [ erveerenirsciserinens [ 000 3.300 [ ....3.274 | FA oot | 8,646 | e 16,500 | 02/01/2017. | 02/06/2027.
60871R  AG 5 | MOLSON COORS BREWING CO......ccccvuriirirriiiiniinniicsiesissiiniissisesiinnes | cvvees e ..2,035,360 |...101.245 ..2,024,900 2,000,000 ...2,024,036 (3,450) .60,000 | 08/10/2016. | 07/15/2026.
63946B  AH 3 |NBC UNIVERSAL MEDIA LLC.......ccveriiririeirrieeeiiseniesseeessesesssensenssenens | oveens ] . ..1,497,285 |..102.772 | .... ..1,541,580 1,500,000 | .. ...1,499,083 285 v 43,125 | 02/21/2013. | 01/15/2023.
641100 AF 1 [NETAPP INC ..ottt sttt sssssses s | avines 1|t 2FE | e 1,490,865 |...103.451 | ......cc....c. 1,551,765 | .ccovvrennee 1,500,000 | ..cooovvrenne 1,493,321 1,276 | coovveveerneiienns | eevvreirseiiniieninns | 00003300 [......3.402 [MS...... | ..ie.. 12,650 | .o 49,500 |01/17/2018. | 09/29/2024.
665859 AP 9 |NORTHERN TRUST CORP......c.ceoetirmriiiiiieierisiesinsissssssesssssssessssisssensnnes | sevenes ...1,067,740 |...108.867 ..1,088,670 1,000,000 | ...cccovvveee 1,050,428 (7,802) .39,500 | 09/27/2017. | 10/30/2025.
674599 DA 0 | OCCIDENTAL PETROLEUM CORP........ccosvvimiimerinrrinsenenississessssssssssenssssenns | weneees . 999,686 |...102.394 | ... ..1,023,940 1,000,000 | ... 999,704 17 . 09/18/2019. | 07/15/2024.
69349L  AG 3 |PNC BANKNA. ..ottt ssssssienss | soeees . 966,970 |...101.921 | ..ccovvveeee 1,019,210 | coovvvrrnens 1,000,000 | ... 986,159 4,592 | oo [ [ 002,700 |....3.215 [MNLcc | 4,500 | e 27,000 | 08/04/2015. | 11/01/2022.
744448 CH 2 | PUBLIC SERVICE CO COLO.......comiumreirmeriererneeseeisssseriesisesssensssssssssens | veenes o] ...1,945,000 |...101.197 ..2,023,940 2,000,000 | ..ooererernrn 1,964,026 | .o | s 10,514 .50,000 | 03/01/2018. | 03/15/2023.
828807 CR 6 |SIMON PROPERTY GROUP LP........oooiiiiirriiiieicrinrintiesierssiseiesissienisninnes | eevees o] . ...1,054,500 |...106.479 | .... ..1,064,790 1,000,000 | .. (6,301) cerenenn 37,500 | 03/19/2015. | 02/01/2024.
857477 AL 7 | STATE STREET CORP......ceomiiiriiriticiiesiesiesisssisssissssesienssssessssssseens | seenes e [l IFE | s 980,590 |...103.192 | ....ccevueuee 1,031,920 | ..cooovvrrenee 1,000,000 | ... 992,036 2194 | s [ e [ 000032100 [100.3.352 [MNL.ct | 3,981 | 31,000 |05/16/2014. | 05/15/2023.
86787E AU 1 | SUNTRUST BANK:....ootiiicririrereimeriisetieniesiseessesssnse s sesssssssssessesssnsenns | seeenns 992,390 |...100.219 ..1,002,190 1,000,000 | ... 995,913 3,523 .25,900 | 01/16/2019. | 01/29/2021.
78486Q AD 3 | SVB FINANCIAL GROUP.........ovvvrinivriieieinrnsiessnissesnsssssssssnssnsssssesenssssenes | vveens | oo | eovnnvnenes] [ e 2FE | v 1,988,300 |...104.779 | ... ..2,095,580 2,000,000 | ...ooornnne 1,991,261 1,542 ceerener. 10,000 | 01/18/2018. | 01/29/2025.
907818 DG 0 |UNION PACIFIC CORP........ceerremcrinrrrerierirseensrsssssensenssseessssssssssessesssneess | wonneen | oo | onereneres 1| oot TFE | i 545,540 |...101.786 | ...ccovvvvrnecs 508,930 | ....... 500,000 | ... 508,123 (7,308) [ ..oovernrrnrrrerins | eerrverirneeserinnenns | eerend.000 |0 2472 [FAL| 8,333 | e 08/06/2014. | 02/01/2021.
907818  EY 0 |UNION PACIFIC CORP.......cooviirriririririisiitiresesissiesisisisesiessssssiensssissssenins | eeveees e ...1,096,020 |...110.501 ..1,105,010 1,000,000 (2,927) 09/13/2019. | 09/10/2028.
94106L  BD 0 |WASTE MANAGEMENT INC......ovvirririiirinirienierieeississiiesiesessessssissssssens | seenes o] ..1,015,240 |...101.029 ..1,010,290 1,000,000 (2,300) 08/24/2016. | 05/15/2023.
94974B  GA 2 |WELLS FARGO & COMPANY... o] ...1,025,000 |...104.803 ..1,048,030 1,000,000 (2,869) 03/28/2016. | 09/09/2024.
94974B  GP 9 |WELLS FARGO & COMPANY......cctiimiiinisiiiiersriasisenssnsssessnsssssnsssssenssnssseenss | conenes o] ...2,028,000 |...105.891 .2,000,000 (3,101) 05/02/2017. | 09/29/2025.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations........ 95,012,193 XXX ...93,075,000 194,476,083 | ..o 0] (209,754) 0 0 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
590218 AF 0 [ML MTG INV TR 2006-F1.... ....24,646 L24,739 | .. 19,563 (1,084) 56 | o [ [ 6.000 09/13/2007. | 04/25/2036.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities........... .24,646 19,563 (1,084) 56 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
30292R  AJ 3 |FREMF MORTAGE TRUST 2015-K46... 1,044,922 |...103.014 ...1,041,680 (3,242) . .15,702 | 07/24/2019. | 04/25/2048.
30291G AN 9 |FREMF MORTGAGE TRUST 2013-K27........covunriminnrinnsnrennnissersnssnsnnnninens | oerenns | oo | evnnenenesdh | et IEM | i 508,906 |...103.061 503,695 (1,153) [ oo [evrneinniseisnnniens [ 349 |..... 3.237 |MON... . oo 17,728 | 03/10/2015. | 01/25/2046.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities 1,553,828 XXX 1545375 | o 0 (4,395) 0 0 XXX XXX XXX | 4,536 | e 33,430 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... 96,590,667 XXX 98,687,363 .96,041,021 (1,084) (214,093) 0 0 XXX XXX XXX ....2,648,132 XXX XXX

Totals

7699999. Total - ISSUer OblIGAtIONS. ..o st | crnniens 156,257,667 XXX | s 159,122,399 | .......... 153,285,000 | ......... 156,002,036 | .....ccocvviiniinnn O| ......... (486,934)| 0 ﬂ| XXX | XXX | XXX | ..... 1,408,753 | ... 4,652,240 XXX XXX
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7799999. Total - Residential Mortgage-Backed SECUMHES. ..o iwrirririmiisssriisnisesssesiseesssrssssssseneenes 31,290,528 XXX | s 31,025,978 | ... 29,986,399 | ........... 31,172,236 | ..o (1,084) | .ovvevnes (98,644) 0 0 XXX XXX XXX [ 91179 | 803,222 XXX XXX
7899999. Total - Commercial Mortgage-Backed SBCUMTIES. ..ottt ssssesssssnsensss | avsesssnsees 1,912,481 XXX ..1,904,787 1,820,583 (5,767) 0 0 XXX XXX XXX .51,608 XXX XXX
7999999. Total - Other Loan-Backed and Structured Securities... 1,722,871 XXX ..1,646,447 .1,561,146 (4,085) 0 0 XXX XXX XXX 69,670 XXX XXX
8399999.  Grand Total - BONGS............ccouuiiiiiiiiiiiiiici e | i 191,183,547 XXX ..193,699,611 .186,653,128 | .........189,697,395 | ..............(1,084) | ......... (595,430) 0 0 XXX XXX XXX | .....1,540,065 | ..... 5,576,740 XXX XXX
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Industrial and Miscell (Unaffiliated) Perpetual Preferred
585511 AA 5 | MELLON CAP IV.....ccocune. | ........ | | ....... 3,000.000 | ... 1,000.00 | .ovvivrvirinnins | e 2,718,000 |..... 940.000 | .............2,820,000 | ...........e. 2,718,000 | ..ovvorvriirinninns | v 121,667 | oo | s 442,860 03/01/2018.
8499999. Total - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 2,718,000 XXX |.............2,820,000 | .............2,718,000 | .....cccceee..0 | oo 121,667 0] 442,860 XXX
8999999, Total - Preferred SOCKS.........ovvueiieirierieieieeee e neie erenseseenans 2,718,000 XXX | 2,820,000 | .............2,718,000 | o0 | e 121,667 | coveereieienn ([ 442,860 XXX
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9899999. Total Common and Preferred Stock..............c..courvwreveereurireeirereirenenes 2,718,000 XXX | s 2,820,000 | ..o 2,718,000 | ..ocoovvvverrirecncn0 [ i 121,667 | o0 | s 442,860 | ...ccoovvrerrn (V10 [ 442,860 | ..o 0 XXX XXX
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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
Bonds - U.S. it

912828 57 9 |U.S. TREASURY NOTE. | [ 02125/2019....... |RW PRESSPRICH & CO.....c.ooc ettt | 325,280 584

0599999. Total - Bonds - U.S. Government.......... 325,280 584
Bonds - U.S. States, Territories and P:

882724 QM 2 | TEXAS ST.orsessemse | [ 11/22/2019....... |RBC CAPITAL MARKETS | 1,523,655

1799999. Total - Bonds - U.S. States, Territories & Possessions.. 1,523,655 0
Bonds - U.S. Political Subdivisions of States

010824 HW 3 | ALAMEDA CALIF UNI SCH DIST. 04/29/2019........ WELLS FARGO SECURITIES, LLC 1,502,000

414834  JX 0 [HARRISBURG S D INDPT SCH DIST GO......ccvvumiiiiiiriiiiinrinsissiiesiisssissiisissssisssesisseens 04/29/2019........ WELLS FARGO SECURITIES, LLC 1,420,965 . 24,684

546585 EB 2 |LOUISVILLE & JEFFERSON CNTY KY G O...ccovvvvvienirinirinnes 04/2412019........ WELLS FARGO SECURITIES, LLC 2,260,000 | oo 2,000,000 | oo 46,064

2499999. Total - Bonds - U.S. PolitiCal SUDIVISIONS O SEALES...............cviviuiiiiiicteiccteie ettt et veteet eeaeteteseeaetetesseteseseeaetesesseteses s aetensesetesesassesassesetes s aesesensesesesnsesesansesesesansesasnassessees 5,182,965 | ..ocovvevrieieeeieea 5,365,000 | ..ooooveveririeiieieecceeeeae 70,748
Bonds - U.S. Special R e and Special A

299461  NF 6 |EVANSVILLE IND SEWWKSREV ~ REV.....ccoocnmirnvrune 05/09/2019........ WELLS FARGO SECURITIES, LLC 1,163,260 | oo 1,000,000 | .oovereernerneirerierieeieeeneens 21,267

314009 VX 6 |FN PL#BM5129 07/01/2019........ BAIRD, ROBERT W. & CO 1,464,796 2,145

31334X  GB 9 |FNCL PL#QA1094 08/07/2019........ BAIRD, ROBERT W. & CO 5,173,818 5,825

31334X  ZZ 5 | FNCL PLHQATEB0.........coueeemrreerereireeiseisseiseeiesessesseeisseesssssssssensenes 09/03/2019........ BAIRD, ROBERT W. & CO 5,091,058 4,549

31339U  CN 8 | FNCL PLAQASBTT ..ot esisssssssessssesssesessenns 10/28/2019........ BAIRD, ROBERT W. & CO 1,974,375 4,167

880558  MX 6 | TENNESSEE STATE SCHOOL BOND AUTH....ccotiiirmirinnessenssmsssnesssnsssnsssessnessenas 09/23/2019........ BAIRD, ROBERT W. & CO 1,167,486 461

3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAl ASSESSIMENES. ... vvutvursuirserssresseersssesessssseesasssesassssssases | eesessassasesesssesessassseEeesseeseE 8888488818808t 16,034,793 38,414
Bonds - Industrial and Mi:

78012K KU 0 |ROYAL BANK OF CANADA A 02/01/2019........ PIERPONT SECURITIES..... 992,420 | ..o 1,000,000 [ cvooverererrrrieeiienieeeeeiseine 1,111

89114Q BL 1 |TORONTO-DOMINION BANK A 01/29/2019........ RAYMOND JAMES.........ovvmriirinieiieiinsiienisenereenns 1,581,577 | oo 1,627,000 [ cooovereerceirieieriereinine 1,464

015271 AK 5 | ALEXANDRIA REAL ESTATE EQUITIE INC..... 07/18/2019........ WELLS FARGO SECURITIES, LLC 2,118,680 122,000,000 | ovvnrirrieeeei s 1,536

03522A  AG 5 | ANHEUSER-BUSCH CO / INBEV.......cccovurmiiirieieirerinsiesnsissississsssssiessssssens 05/15/2019........ EXCH FO3522AAD2.........comiiiiieiiiieineisississiesessssesesssnanes 1,031,700 . ...1,000,000

06051G  GR 4 |BANK OF AMERICA CORP... 02/13/2019........ J.P. MORGAN........... 979,290 | ..o 1,000,000 2,395

17401Q AU 5 [CITIZENS BANK......oiiimiiriiiiiie ettt bbbt esseesnns | aesinsisnsssnnes 05/16/2019........ BAIRD, ROBERT W. & CO 1,544,730 1,500,000 | oo 15,000

20030N  CH 2 |COMCAST CORP.........cccotrirrirerirririeiesiensriesiesessesesssesssnens 09/11/2019........ GOLDMAN SACHS................. 536,550

25466A AP 6 |DISCOVER BANK........c.ccoevvnee. 07/30/2019........ GOLDMAN SACHS................. 2,196,900

26884A BG 7 |ERP OPERATINGLP.........cccccorenee 06/26/2019........ WELLS FARGO SECURITIES, LLC 1,552,575

316773 CV 0 |FIFTH THIRD BANCORP.........ccooitumiiriierinieineriessisessessssesssssssssenssenes 05/20/2019........ PIERPONT SECURITIES..... 1,046,840

30292R  AJ 3 | FREMF MORTAGE TRUST 2015-K46..........cccocouriimriniiierierinniiieiis 07/24/2019. BAIRD, ROBERT W. & CO 1,044,922

40414L  AQ 2 [HCPINC 06/25/2019.. RAYMOND JAMES... 2,018,800

46647P  AF 3 | JPMORGAN CHASE & CO.......... 06/24/2019. PIERPONT SECURITIES..... 1,564,125

49326E  EJ 8 |KEYCORP......coooovimrveririerinrincins 10/16/2019 PIERPONT SECURITIES..... 1,952,520

55279H AQ 3 |MANUF & TRADERS TRUST CO... 04/30/2019.. PIERPONT SECURITIES..... 1,023,500

674599 DA 0 | OCCIDENTAL PETROLEUM CORP..........cooiueiiiiriiiiicinsieiessssiesiessssiessssssssessssssssssesssssssssenss | sesessessesses 09/18/2019. Exchg from 032511BJ5 999,686

86787E AU 1 | SUNTRUST BANK 01/16/2019. BAIRD, ROBERT W. & CO 992,390 .

907818 EY 0 |UNION PACIFIC CORP. 09/13/2019.. J.P. MORGAN... 1,096,020 ,000,000

3899999. Total - BoNds - INAUSHIAl @NA MISCEIANEOUS...........c.co.iviiiiieiiiieiiieieieicteie ettt sttt ettt tebesees oesesebassesesessesesebassesesessesesebeses et s et et et eses et et et et et seses e s e s et et et esebes e s et et tsesebensesesesnss 24,273,225 .23,627,000

8399997. Total - BONAS = PaIt 3.ttt 47,339,918 46,336,009

8399999. Total - BONGS.......cooiiiiiiiiiiiieiiiiisi s 47,339,918 46,336,009

9999999. Total - Bonds, Preferred and Common Stocks

47,339,918
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
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
362258 GW 2 |GNMAPOOL #0781113 | 1211812018, | VARIOUS....oosvesvnsonsssvsssnsinnse | 9812 | oo 9812 | oo 10471 | 10,031 | o | e ) (/) I 10,025 11/15/2029.
38377V T8 9 |GNMA REMIC TRUST 2011-68.. .| 12/20/2019. | PRINCIPAL RECEIPT.. 1,202,447 | ......1,292,447 | ......1,321,039 | .........1,312,928 | ...... (20,481) ..(20,481) | .. 1,292,447 07/20/2039.
83162C TA 1 |SMALL BUS ADMIN GTD DEV PTC .| 07/01/2019. 366,574 oeeeon385,387 | oo ICEX:EK)) —— ..(18813)|.. ...366,574 01/01/2030.
912828 KQ 2 |U.S. TREASURY NOTE - | 05/15/2019. 425,000 | .......... 425,000 | .......... 454,816 | .............. 427,285 | .o | oo (2,285) (2,285) | covvvoreee | e 425,000 05/15/2019.
0599999. Total - BONAS = U.S. GOVEIMIMENL.......coooreiiiriirriireits s b | 2,093,833 | ....... 2,093,834 | ... 2,190,575 | ........... PRETX I —— 0| [CRIEIS) I— 0 | [CRISIC)) 0 | oo 2,094,046 XXX
Bonds - U.S. States, Territories and Possessions
130630 AD 0 | CALIFORNIA ST.ooovvvssvvnsssrsssissssssessssnssns | oo | 09123/2019. | WELLS FARGO SECURITIES, LLC.oovoee | ] 1,009,640 | ....... 1,000,000 | ....... 1,012,180 11,008,348 (220 I . 1,006,527 04/01/2022.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS.................covimiiiis wovrineriviinssssissssisssssissssssssssssssssssssssssssssssssnss | 1,009,640 | ....... 1,000,000 | ....... 1,012,180 1,008,348 0 (1,821) [V 1,006,527 XXX
Bonds - U.S. Political Subdivisions of States
346622 7U 1 |FORSYTHCNTYNC | 02/19/2019. | WELLS FARGO SECURITIES, LLC..oc... | | 1,015,700 | ....... 1,000,000 | ....... 1,000,000 11,000,000 (N O O 1,000,000 04/01/2023.
346622 7V 9 |[FORSYTHCNTYNC - 02/19/2019. | WELLS FARGO SECURITIES, LLC........ [ 3,051,000 | ... 3,000,000 | ...... 3,046,500 | ...........3,041,078 (4,308) | oo | v 3,036,770 04/01/2024.
2499999, Total - Bonds - U.S. Political SubdiviSIons Of SEAES..........ocovvvveeeumiiiiiins oriiierrinceicnnsceisssssssecssssssssssssssssssssnneees | 4,066,700 | ....... 4,000,000 | ....... 4,046,500 | ........... 4,041,078 0 (4,308) [ 4,036,770 XXX
Bonds - U.S. Special Revenue and Special Assessment
01026C AC 5 |ALABAMA ECONOMIC SETTLEMENT - 109/16/2019. | Sink PMT @ 100.0000000.... 148,19 | o 148,136 1,864 | oo | oo, 150,000 09/15/2025.
234108 AB 7 |DAKOTA CNTY MINN CMNTY DEV AGY... .| 05/01/2019. | CALLED @ 100.0000000 7.011 0 7,011 12/01/2038.
31396P GT 2 |FANNIE MAE - ACES .| 12126/2019. | PRINCIPAL RECEIPT 93,898 (5,864) | oo | o 88,034 10/25/2032.
3136A7 DJ 8 |FEDERAL NATL MTG ASSN REMIC TR . 12126/2019. | PRINCIPAL RECEIPT 38.820 120 | i o 38,940 01/25/2042.
3137B7 R7 6 |FHLMC REMIC SERIES 4298........occccoocorcrrerer. .1 12/15/2019. | PRINCIPAL RECEIPT........ovvrvrcervvrerrre O o (03N RSO KNS DTN DO 02/15/2054.
34160P DD 8 |FLA ST DPT MGMT SVCS COP-BUILD AM.......... .| 08/01/2019. | CALLED @ 100.0000000.. 1,000,000 | ...... 1,000,000 | ...... 1,091,000 | oo 1,021,430 | oo | o (21830) [ (21,430 | oo 08/01/2022.
314009 VX 6 |FNPL#BM5129 .| 12/26/2019. | PRINCIPAL RECEIPT...... 96,508 102,525 (6,017) ..952 | 07/01/2047.
3138ER 2K 5 |FNCL PL#ALO77T... - 12126/2019. | PRINCIPAL RECEIPT. 491,660 | .........491,660 | .......... 532,375 | crovirr 535,260 | covvversvvennis | eerenn(43,600) | v [ e [CRX:IV0)) E— BONTC LYV SO DU IV ) I IO 11,828 | 01/01/2047.
3138WG RK 2 |FNCL PL#AS6789... - 12/26/2019. | PRINCIPAL RECEIPT 116,815 | ..cooo.. 116,815 | ..o, 124116 | oo 123,983 | e | o (7,168) (7,168) R ET:X: XT38 DONTRNOITN DO VNN ) B B 2,481 | 03/01/2046.
3138WJ B3 1 |FNCL PL#AS8157... - 12/2612019. | PRINCIPAL RECEIPT ..o | 1,343,968 | ....... 1,343,968 | ....... 1447915 | 1,458,891 | oo | o (114,923) | oo | e ICRTEC7X) | I— R CKCT:I: TN DU RN ) I DO 33,272 | 10/01/2046.
31334X  GB 9 |FNCL PL#QA109 .| 12126/2019. | PRINCIPAL RECEIPT.. 178329 | oo 178329 | . 184794 | .. (6,464) (6,464) 1,180 | 07/01/2049.
31334X  ZZ 5 |FNCL PL#QA1660... .| 12/26/2019. | PRINCIPAL RECEIPT...... 111,243 A11.243 114129 | .. (2,885) (2.885) 08/01/2049.
31333 CN 8 |FNCL PL#QA3677 .| 12126/2019. | PRINCIPAL RECEIPT 23822 | 23,517 305 10/01/2049.
31418A L5 5 |FNMA PASS-THRU PLEMA1247........ooooocccc.e | 12/26/2019. | PRINCIPAL RECEIPT..cooocvvvvvicmevecine || qogge | 127,967 | . 134,765 (6,061) 11/01/2042.
531127 AC 2 [LIBERTY NY DEV CORP REV... .| 04129/2019. | WELLS FARGO SECURITIES, LLC.vooooe | | 2,565,000 | ... 2,000,000 | ... 2,401,400 (5,786) | oo | 2,394,641 | oo | 170,359 | ... 170,359 | ... 10/01/2035.
6471IN JU 0 |NEW MEXICO FIN AUTH REV... -106/03/2019. | CALLED @ 100.0000000......oovscovvermeccc | 2,000,000 | ....... 2,000,000 | ....... 2,075,280 ..(16,713) | .. SOOI NSNS SO | O } 06/01/2029.
80586A AQ 4 |SCAGO PUB FACS CORP FOR GEORGE REV... | .. |12/02/2019. | CALLED @ 100.0000000........ccoovvvvvvvvvvwes | 1,000,000 | ...... 1,000,000 | ....... 1,082,440 | oo ! (11,349) | o | e, 1,000,000 [ coovoevverseeeeeens | o | evvrvrririennininn0 | e 67,688 | 12/01/2029.
88276P DE 3 |TEXAS ST PUBFIN AUTH.......ooooorrorecccrrrereere .| 04/25/2019. | WELLS FARGO SECURITIES, LLC oo | | 1,054,000 | ...... 1,000,000 | ... 997.500 | oo 997,813 | ..... 27 27 i 997,839 | oo | 056,161 | 56,161 | oo 33,394 | 02/15/2036.
928109 XE 2 |VIRGINIAST - | 08/14/2019. | CALLED @ 100.0000000. N IO 3,525,000 | ....... 3,525,000 | ....... 3,626,344 3,558,831 | oo | e (33,831) | cooveeeirores | v (33,831) | coveeeeeervrerees | v 3,525,000 | covvvvrrsseriines | v | cevvrnneeennsennn0 | 116,433 | 06/01/2029.
961548 AR 5 | WESTVACO CORP | 04124/2019. | WELLS FARGO SECURITIES, LLC......... [ D 2,420,000 | ..... 2,000,000 | ..... 2,182,000 | ..........2,181,314 o | e (5,508) (L)) R 2,175,806 | 244194 | ....244194 | ... 119,737 | 01/15/2027.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES............  .cccuwwuuviiiiiiiiiiiiiiiiiisiiiiisisississisisssssssssssssssesssssssssssssssssssssssseesnees | 16,338,297 | ... 15,299,296 | ..... 16,412,786 | ......... 15,727,864 | cooovvvvvvveeena, 0]... (285,243) 0 (285,243) 0] 15,867,583 | .oooovvvvvend 0|..470,714 | ....470,714 | ..... 577,798 XXX
Bonds - Industrial and Miscellaneous
251526 BY 4 | DEUTSCHE BANKNY - | D] 09/04/2019. | J.P. MORGAN...oovvsveensvenssvnensss | 997,380 | ....... 1,000,000 | ....... 1,031,457 | 10000 ,028,377 | e | e (3,281) (3,281) | ovvrereerccvcine | e 1,025,006 | oo | c0een(27,716) | ... (27,716) | .. 28,367 | 05/30/2024.
63253W AG 6 |NATIONAL AUSTRALIA BANK... .| D] 08/05/2019. | GOLDMAN SACHS.....c.cooocvrcvicviisinens | | 1999520 | ... 2,000,000 | ...... 2.014,800 | .o 2004401 || (3,792) (3,792) | oo | ereiresn 2,000,608 | oo | orrenn(1,088) | oo s(1,088) | o 38,722 | 09/09/2019.
03073E AL 9 |AMERISOURCEBERGEN CORP.... . 05/09/2019. | J.P. MORGAN. ...oooovcmvssvrmssmrssirmiee || 1,000,360 | ... 1,000,000 | oo 994,010 | ............ 996,484 | ... 214 24 | o 996,697 || 3663 | o 3,663 | 16,811 | 05/15/2024.
032511 BJ 5 |ANADARKO PETROLEUM CORP.. | -+ | 09/18/2019. | Exchg to 674599DA0.... o 999,686 | ....... 1,000,000 | ......... 999,400 | ..............999,644 | ... 42 82 oo | 899,886 | e | oo | o0 | e 35,500 | 07/15/2024.
03522A AD 2 |ANHEUSER-BUSCH CO/INBEV........cccccocoomee... .| 05/15/2019. | EXCHG TO 03522AAGS........c..ccooocrvver I 1,031,700 | ... 1,000,000 | ... 1033831 | o 1033270 | oo | (1,571) RTINS RO ) < 1 110 FSSSOOIOY N B B B 18,250 | 02/01/2026.
035240 AD 2 |ANHEUSER-BUSCH INBEV WOR........ccoccocoocne. - | 04125/2019. | CALLED @ 102.8313300....ossvvvvsvvvessnn | ] 1,028,313 | ... 1,000,000 | ....... 1,032,773 | 100001,020,256 | oo | oo (2,021) (2,020) | oo | 1,018,236 | e | 10nnni(18,236) | .....(18,236) | ... 57,480 | 01/15/2022.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 4 5 6 7 9 10 Change in Book/Adjusted Carrying Value 16 17 20 21
12 13 14 15
F Current Bond
0 Year's Interest /
r Current | Other-Than- Total Foreign Foreign Stock Stated
i Prior Year Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange Dividends | Contractual
g| Disposal Number of Book/Adjusted (Amortization)| Impairment | inBJ/A.C.V. | Changein | Carrying Value at | Gain (Loss) Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Actual Cost Carrying Value | Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal During Year Date
12189l AM 3 |BURLINGTON NORTH SANTA FE | 03/14/2019. [ PIERPONT SECURITIES oo | | 3.514.980 | .....3.500,000 | ..... 3.461.345 1223 3474289 | o | 40,691 | 40,691 | 53,375 | 03/115/2023.
20030N BS 9 |COMCAST CORP .. 109/11/2019. | GOLDMAN SACHS........cocccvvverrernnns 521,395 | .........500,000 | ......... 530,320 (2,166) 520,004 | oo 301 | 301 | 16,275 | 03/01/2026.
260543 CJ 0 |DOW CHEMICAL CO.. .| 10118/2019. | WELLS FARGO SECURITIES, LLC. 1,042,630 | ......1,000,000 | ... 1,064,440 (6,352) 1040221 | 2409 | o 2809 | 37,042 | 10/01/2024.
67019 AB 3 |EVERSOURCE ENERGY... o [ TAB12018.  MATURITY s |, 1,205,000 | .......1,205,000 | ....... 1,297,183 | 111,226,835 | oo | ereeren(21,835) [ oo | e (21,835) [ v | e EIP201701 1R SO DO IV ) I B 54,225 | 11/15/2019.
30231G AF 9 |EXXON MOBIL CORP | 03/14/2019. | PIERPONT SECURITIES....oooocoovcscnc | ] 989,111 | .......1,000,000 | ......... 967,000 | oo 977,576 (7721 IS 978,249 | ..ooovvccers | 000nn10,862 | ....... 10,862 | .. 14,448 | 03/06/2025.
494550 BM 7 |KINDER MORGAN ENERGY PARTNERS.. - | 09/112/2018. | PIERPONT SECURITIES....oooooeveeeeen | ] 1,028,060 | .......1,000,000 | ....... 1,008,790 1,003,827 (Gsx)) [ B 1,003,174 | oo | 00rri28,886 | ...rr..24,886 | ... 37,471 | 02/15/2023.
590218 AF 0 |MLMTG INV TR 2006-F1 .| 1212612019, [VARIOUS....coocovroosrncrsiinn || 6,799 1293 7667 | oo o (868)| oo (868) | 264 | 04/25/2036.
191216 AV 2 |THE COCA COLA CO. | 10122/2018. 1 J.P. MORGAN. ..o | 1,285,125 | .......1,250,000 | ... 1,313,125 1,290,935 | oo | oo (12074 | [ (P RYZ)) R R 1,278,761 | oo | s 6,364 | ...0.....6,364 | ...... 47,323 | 09/01/2021.
90331H MS 9 |US BANK NA CINCINNATI OHIO.... ...| .| 10/16/2019. | RBC CAPITAL MARKETS........coovvvvmmmm | | 1,030,070 | .......1,000,000 | ....... 1,014,120 | ... 1,010,012 (L)) P 1,008,777 21203 | 21293 | 34,300 | 01/27/2025.
3899999. Total - Bonds - Industrial and MiSCEIIaNEOUS.........ccvvvsvvssvsss s il 17,680,129 | .....17,462,658 | ..... 17,769,923 | .o 17,640,890 | ........1,249 | ........(52,885) | oo [ (CRIGEL)) E— 0 17,589,255 | .ovvccencd 0....62,561 | .......62,561 | ..... 489,853 | XXX
8399997. Total - BONGS - PaI 4.t sssnnss svsssissss s | 41,188,599 | ....39,855,788 | ... 41,431,964 | ... 40,553,811 | ... 1,249 | ......(385,843) | .00 [ (384,594) | .. 40,594,181 1,208,386 | XXX
8399999. TOtal - BONAS..oooo s s | 41,188,599 | .....39,855,788 | ..... 41,431,964 | ... 40,553,811 | ........1,249 | .....(385,843) | .c0.c00......0 | (384,594) 40,594,181 1,208,386 | XXX
9999999. Total - Bonds, Preferred and COMMON SHOCKS.........coocvsievsivsitsicsi it | 41188599 | XXX | .. 41,431,964 | ... 40,553,811 (384,594) 0 40,594,181 | ............ 0 1,208,386 | XXX
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Sch.D -Pt. 5
NONE

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

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Bank of America 100 Federal Street, Boston, MA 02110 reeennn(6,222,580) | XXX
The Bank of New York Mellon. One Wall Street, NY, New York 10286. 1,363 108,161 | XXX
Deutsche Bank 60 Wall Street, New York, NY 10005...........ccccouevuummuimnerienniineniisenieseneins | cereiens 137,447 | XXX
JPMorgan Chase: 100 E.Broad St, Columbus, OH 43215 . 157,298 | XXX
MM: BlackRock 11 One Financial Center, Boston, MA 02111 e 0.02 7 XXX
MM: BlackRock 30. One Financial Center, Boston, MA 02111 6,281 264,281 | XXX
MM: Fed Govn't Oblig 5800 Corporate Drive, Pittsburgh, PA 15237-7000. 105 XXX
MM: Fidelity Govn't 2642 500 Salem Street, Smithfield, RI 02917...........ccoovnminninnrvnrnrreineens [ v | s 0.02 200,371 3,741,759 | XXX
0199999. Total - Open Depositorie XXX XXX 208,127 0 ..(1,813,634) | XXX
0399999. Total Cash on Deposit XXX XXX 208,127 0 ..(1,813,634) | XXX
0599999. Total Cash XXX XXX 208,127 0 coveeene(1,813,634) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 16,726,199 | 4. April 3,805,263 | 7. July 691,320 | 10. October. (1,154,742)

2. February (4,787,622) | 5. May. 4,278,320 |8. August. 2,528,702 | 11. November. (2,968,001)

3. March (2,373,027) | 6. June 1,196,700 | 9. September. (2,152,526) | 12. December. (1,813,634)
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

8¢3

NONE
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona .
4. Arkansas... PROPERTY & CASUALTY 162,470 166,069
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida . .
B PR €Yo o - OO GA|.. PROPERTY & CASUALTY. 35,035 35,042
12.  Hawaii HI
13.  Idaho. D]..
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22.  Massachusetts PROPERTY & CASUALTY. 109,976 114,057
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska .
29.  Nevada PROPERTY & CASUALTY. 250,255 250,303
30.  New Hampshire. PROPERTY & CASUALTY. 500,510 500,605
31, New Jersey.... .
32. PROPERTY & CASUALTY. 325,234 335,702
33.
34. PROPERTY & CASUALTY. 329,928 342,170
35.  North Dakota. .
36.  Ohio... PROPERTY & CASUALTY. 3,748,990 3,781,950
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | .
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59.  Total XXX XXX 3,748,990 3,781,950 1,713,408 1,743,948
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0
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Exhibit of Capital Gains (Losses) 12 | Schedule P-Part 2I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 59
Exhibit of Net Investment Income 12 | Schedule P-Part 2J-Auto Physical Damage 59
Exhibit of Nonadmitted Assets 13 | Schedule P-Part 2K-Fidelity, Surety 59
Exhibit of Premiums and Losses (State Page) 19 | Schedule P-Part 2L-Other (Including Credit, Accident and Health) 59
Five-Year Historical Data 17 | Schedule P-Part 2M-International 59
General Interrogatories 15 | Schedule P-Part 2N-Reinsurance — Nonproportional Assumed Property 60
Jurat Page 1 | Schedule P-Part 20-Reinsurance — Nonproportional Assumed Liability 60
Liabilities, Surplus and Other Funds 3 | Schedule P-Part 2P-Reinsurance — Nonproportional Assumed Financial Lines 60
Notes To Financial Statements 14 | Schedule P-Part 2R-Section 1-Products Liability-Occurrence 61
Overflow Page For Write-ins 100 | Schedule P-Part 2R-Section 2-Products Liability-Claims-Made 61
Schedule A-Part 1 E01 | Schedule P-Part 2S-Financial Guaranty/Mortgage Guaranty 61
Schedule A-Part 2 E02 | Schedule P-Part 2T-Warranty 61
Schedule A-Part 3 E03 | Schedule P-Part 3A-Homeowners/Farmowners 62
Schedule A-Verification Between Years 8102 | Schedule P-Part 3B-Private Passenger Auto Liability/Medical 62
Schedule B-Part 1 E04 | Schedule P-Part 3C-Commercial Auto/Truck Liability/Medical 62
Schedule B-Part 2 E05 | Schedule P-Part 3D-Workers' Compensation (Excluding Excess Workers Compensation) 62
Schedule B-Part 3 E06 | Schedule P-Part 3E-Commercial Multiple Peril 62
Schedule B-Verification Between Years SI02 | Schedule P-Part 3F-Section 1 -Medical Professional Liability-Occurrence 63
Schedule BA-Part 1 EQ7 | Schedule P-Part 3F-Section 2-Medical Professional Liability—Claims-Made 63
Schedule BA-Part 2 E08 | Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 63
Schedule BA-Part 3 E09 | Schedule P-Part 3H-Section 1-Other Liability—Occurrence 63
Schedule BA-Verification Between Years SI03 | Schedule P-Part 3H-Section 2-Other Liability-Claims-Made 63
Schedule D-Part 1 E10 | Schedule P-Part 31-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 64
Schedule D-Part 1A-Section 1 SI05 | Schedule P-Part 3J-Auto Physical Damage 64
Schedule D-Part 1A-Section 2 SI08 | Schedule P-Part 3K-Fidelity/Surety 64
Schedule D-Part 2-Section 1 E11 | Schedule P-Part 3L-Other (Including Credit, Accident and Health) 64
Schedule D-Part 2-Section 2 E12 | Schedule P-Part 3M-International 64
Schedule D-Part 3 E13 | Schedule P-Part 3N-Reinsurance — Nonproportional Assumed Property 65
Schedule D-Part 4 E14 | Schedule P-Part 30-Reinsurance — Nonproportional Assumed Liability 65
Schedule D-Part 5 E15 | Schedule P-Part 3P-Reinsurance — Nonproportional Assumed Financial Lines 65
Schedule D-Part 6-Section 1 E16 | Schedule P-Part 3R-Section 1-Products Liability—Occurrence 66
Schedule D-Part 6-Section 2 E16 | Schedule P-Part 3R-Section 2—Products Liability—Claims-Made 66
Schedule D-Summary By Country Sl04 | Schedule P-Part 3S-Financial Guaranty/Mortgage Guaranty 66
Schedule D-Verification Between Years SI03 | Schedule P-Part 3T-Warranty 66
Schedule DA-Part 1 E17 | Schedule P-Part 4A-Homeowners/Farmowners 67
Schedule DA-Verification Between Years SI10 | Schedule P-Part 4B-Private Passenger Auto Liability/Medical 67
Schedule DB-Part A-Section 1 E18 | Schedule P-Part 4C-Commercial Auto/Truck Liability/Medical 67
Schedule DB-Part A-Section 2 E19 | Schedule P-Part 4D-Workers' Compensation (Excluding Excess Workers Compensation) 67
Schedule DB-Part A-Verification Between Years SI11 | Schedule P-Part 4E-Commercial Multiple Peril 67
Schedule DB—Part B-Section 1 E20 | Schedule PPart 4F-Section 1-Medical Professional Liability—Occurrence 68
Schedule DB-Part B-Section 2 E21 | Schedule P-Part 4F-Section 2-Medical Professional Liability—Claims-Made 68
Schedule DB—Part B-Verification Between Years SI11 | Schedule P-Part 4G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 68
Schedule DB-Part C-Section 1 SI12 | Schedule P-Part 4H-Section 1-Other Liability-Occurrence 68
Schedule DB-Part C-Section 2 SI13 | Schedule P-Part 4H-Section 2-Other Liability—Claims-Made 68
Schedule DB—Part D-Section 1 E22 | Schedule P-Part 4I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 69
Schedule DB-Part D-Section 2 E23 | Schedule P-Part 4J-Auto Physical Damage 69
Schedule DB-Part E E24 | Schedule P-Part 4K-Fidelity/Surety 69
Schedule DB-Verification Sl14 | Schedule P-Part 4L.-Other (Including Credit, Accident and Health) 69
Schedule DL—Part 1 E25 | Schedule P-Part 4M-International 69
Schedule DL—Part 2 E26 | Schedule P-Part 4N-Reinsurance — Nonproportional Assumed Property 70
Schedule E-Part 1-Cash E27 | Schedule P-Part 40-Reinsurance — Nonproportional Assumed Liability 70
Schedule E-Part 2-Cash Equivalents E28 | Schedule P-Part 4P-Reinsurance — Nonproportional Assumed Financial Lines 70
Schedule E-Verification Between Years SI15 | Schedule P-Part 4R-Section 1-Products Liability-Occurrence 71
Schedule E-Part 3-Special Deposits E29 | Schedule P-Part 4R-Section 2—Products Liability—Claims-Made 71
Schedule F-Part 1 20 | Schedule P-Part 4S-Financial Guaranty/Mortgage Guaranty 71
Schedule F-Part 2 21 | Schedule P-Part 4T-Warranty 7
Schedule F-Part 3 22 | Schedule P-Part 5A-Homeowners/Farmowners 72
Schedule F-Part 4 27 | Schedule P-Part 5B—Private Passenger Auto Liability/Medical 73
Schedule F-Part 5 28 | Schedule P-Part 5C-Commercial Auto/Truck Liability/Medical 74
Schedule F-Part 6 29 | Schedule P-Part 5D-Workers’ Compensation (Excluding Excess Workers Compensation) 75
Schedule H-Accident and Health Exhibit-Part 1 30 | Schedule P-Part 5E-Commercial Multiple Peril 76
Schedule H-Part 2, Part 3 and Part 4 31 | Schedule P-Part 5F-Medical Professional Liability—Claims-Made 78
Schedule H-Part 5-Health Claims 32 | Schedule P-Part 5F-Medical Professional Liability-Occurrence 77
Schedule P-Part 1-Summary 33 | Schedule P-Part 5H-Other Liability—Claims-Made 80
Schedule P-Part 1A-Homeowners/Farmowners 35 | Schedule P-Part 5H-Other Liability—Occurrence 79
Schedule P-Part 1B-Private Passenger Auto Liability/Medical 36 | Schedule P-Part 5R-Products Liability-Claims-Made 82
Schedule P-Part 1C-Commercial Auto/Truck Liability/Medical 37 | Schedule P-Part 5R—Products Liability—Occurrence 81
Schedule P-Part 1D-Workers’ Compensation (Excluding Excess Workers Compensation) 38 | Schedule P-Part 5T-Warranty 83
Schedule P-Part 1E-Commercial Multiple Peril 39 | Schedule P-Part 6C—Commercial Auto/Truck Liability/Medical 84
Schedule P-Part 1F-Section 1-Medical Professional Liability-Occurrence 40 | Schedule P-Part 6D-Workers’ Compensation (Excluding Excess Workers Compensation) 84
Schedule P-Part 1F-Section 2-Medical Professional Liability-Claims-Made 41 | Schedule P-Part 6E-Commercial Multiple Peril 85
Schedule P-Part 1G-Special Liability (Ocean, Marine, Aircraft (All Perils), Boiler & Machinery) 42 | Schedule P-Part 6H-Other Liability-Claims-Made 86
Schedule P-Part 1H-Section 1-Other Liability-Occurrence 43 | Schedule P-Part 6H-Other Liability-Occurrence 85
Schedule P-Part 1H-Section 2-Other Liability-Claims-Made 44 | Schedule P-Part 6M-International 86
Schedule P-Part 11-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 45 | Schedule P-Part 6N-Reinsurance — Nonproportional Assumed Property 87
Schedule P-Part 1J-Auto Physical Damage 46 | Schedule P-Part 60-Reinsurance — Nonproportional Assumed Liability 87
Schedule P-Part 1K-Fidelity/Surety 47 | Schedule P-Part 6R-Products Liability-Claims-Made 88
Schedule P-Part 1L-Other (Including Credit, Accident and Health) 48 | Schedule P-Part 6R-Products Liability—-Occurrence 88
Schedule P-Part 1M-International 49 | Schedule P-Part 7A-Primary Loss Sensitive Contracts 89
Schedule P-Part 1N-Reinsurance — Nonproportional Assumed Property 50 | Schedule P-Part 7B-Reinsurance Loss Sensitive Contracts 91
Schedule P-Part 10-Reinsurance — Nonproportional Assumed Liability 51 | Schedule P Interrogatories 93
Schedule P-Part 1P-Reinsurance — Nonproportional Assumed Financial Lines 52 | Schedule T-Exhibit of Premiums Written 94
Schedule P-Part 1R-Section 1-Products Liability-Occurrence 53 | Schedule T-Part 2-Interstate Compact 95
Schedule P-Part 1R-Section 2-Products Liability-Claims-Made 54 | Schedule Y-Information Concerning Activities of Insurer Members of a Holding Company Group 96
Schedule P-Part 1S-Financial Guaranty/Mortgage Guaranty 55 | Schedule Y-Detail of Insurance Holding Company System 97
Schedule P-Part 1T-Warranty 56 | Schedule Y-Part 2-Summary of Insurer's Transactions With Any Affiliates 98
Schedule P-Part 2, Part 3 and Part 4 - Summary 34 | Statement of Income 4
Schedule P-Part 2A-Homeowners/Farmowners 57 | Summary Investment Schedule Sl01
Schedule P-Part 2B—Private Passenger Auto Liability/Medical 57 | Supplemental Exhibits and Schedules Interrogatories 99
Schedule P-Part 2C-Commercial Auto/Truck Liability/Medical 57 | Underwriting and Investment Exhibit Part 1 6
Schedule P-Part 2D-Workers’ Compensation (Excluding Excess Workers Compensation) 57 | Underwriting and Investment Exhibit Part 1A 7
Schedule P-Part 2E-Commercial Multiple Peril 57 | Underwriting and Investment Exhibit Part 1B 8
Schedule P-Part 2F-Section 1-Medical Professional Liability-Occurrence 58 | Underwriting and Investment Exhibit Part 2 9
Schedule P-Part 2F-Section 2-Medical Professional Liability-Claims-Made 58 | Underwriting and Investment Exhibit Part 2A 10
Schedule P-Part 2G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 58 | Underwriting and Investment Exhibit Part 3 11
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