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Annual Statement for the year 2021 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....... 6,443,855 | ... ...6,443,855 .6,443,855
1.02 All Other GOVEMMENLS..........ovurerrerrererrerenerneeseenssnsessessssensssssessssssnes | eevsnesnssseesssensssensssenes | seeneesssseeeness0:00 | oovineneiinsnrnsininnine [ e | e 0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | cc.......... 23,923,810 23,923,810 | .oovveeererereiereeeeens [ e 23,923,810
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAranteed.............c.eueuevevereverreesieeeeresesee s | cveeveianne 25,729,491 | .o 128 [ 25,729,491 | oo | e 25,729,491 | .o 12.8
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed............ccoveurerrierienrineereisseseessssssssseseisenssns | oeeieeennns 48,012,984 | ............... 239 | oo 48,012,984 | .o [ e 48,012,984 | ............... 23.9
1.06 Industrial and MiSCElIANEOUS............c.vvvrierierriirrereerssiseeeieiieeieas | ceeriienenne 94,641,508 | ............... A7 [, 94,641,508 [ ...ooovverierirrrrieeis [ v 94,641,508 | ............... 47.1
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.........cccccoveuveveiververeesiercesesseeeseesesseeessnns | e, 198,751,648 | ... 98.8 | ... 198,751,648 | o0 | 198,751,648 | ............... 98.8
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 MOMGAgES. ......ccovvevriiirieieseinsieesesssessssssssessesssssssessessessssens | sssssssessessssssessessssenss | soessessssessenns 0.0 [ e | e (0] I 0.0
4.02 Residential MOMgages.......ccccovuvieiienisieeseieseesssssssesssssssesenns | consssessesssssensssnssens | soesessssesenns 0.0 [ e | e (0] I 0.0
4.03 Commercial MOMGAQES. .......cceverrerererieieiesiesesessesssssessssssesens | sevvesessessssssssssssssenss | coesseesessnnns 0.0 [ e | e (0] I 0.0
4.04 Mezzanine Real Estate LOans..........cocoevvenerriiinirneeninenenesneinenns | s [ eenesesnnnens 0.0 | oo e | e (V1N I 0.0
4.05 Total Valuation Allowance
4,06 Total Mortgage Loans..........ccveuuninieininiineinesssssecsssssssssssessssssenees
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY........cccovvvvverevcreeiersersiesessnseseenes | ceereseesieesssessessinnns | evesseesenssnns 0.0 [ e | e (01 I 0.0
5.02 Properties Held for Production of INCOME............cevveureveveriereeniieiens | evvrereieeeeieseeiennns | eveeveereninnenns 0.0 [ e | e (01 I 0.0
5.03 Properties Held for Sale.........ccovviveiererieieiesssieississiesessesssssesses [ ossissssssssesisssssssssiess | oossssssssessans 0.0 | i | e (U 0.0
5.04 Total Real Estate....
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1).......cccoumenenmenmeneeneeneenesnssiseisenns | cveesneenens (1,109,545) | ....oocvvneen. (0.6)] .cvovvenene (1,109,545) [ ..o | e (1,109,545) | ......c0unven. (0.6)
6.02 Cash Equivalents (Schedule E, Part 2)...........ccceeeeveveercevereeieriens | eeveereeseeeieseseessnns | eveeveereninnnns 0.0 [ e | e (0] I 0.0
6.03 Short-Term Investments (Schedule DA)........c.cocvvvveeeveeeeriereeiins L s 740,067 [.cooovrnenen. 04 [, 740,067 O 740,067 [..cocovvnneee. 0.4
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| ccccovvevrnn. (369,478) | ....cvvnvennn. (73] [— (RIS <)) (U] IS (369,478) | ....cvvvenee. 0.2)
7. CONMTACt LOBNS.......vuurirrirrieieieieis ittt
8. Derivatives (SChedule DB).........cc.covvrinrnririnensisessssseeessssesessessssennenns
9. Other Invested Assets (Schedule BA).........ccverrninenencnsineeseeseeens
10. Receivables for SECUMHES. ... ssesssesesneseenns
11. Securities Lending (Schedule DL, Part 1)....
12. Other Invested Assets (Page 2, Line 11).........cccoovvonnriiinrrvinnnviinnnsiinns
13. Total INVESIEA ASSEES.....crereieereseieii st esnenes
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Annual Statement for the year 2021 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
2. Costof acquired:

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

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

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

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

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

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

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

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

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

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

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

© ® N o

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

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

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

15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann

S102




Annual Statement for the year 2021 of e AMerican Commerce Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et

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

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIMN 16........cuuiiiieiieiieiisii ettt ettt

3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et

4. ACCIUAL OF QISCOUNL. .....ouveieieicieiicteie sttt st e84t s R84 R84 404 s AR bR bbbttt en

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i,

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt

Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes

Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e

Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st

9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r s

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et

11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens
12. Deduct total NONAAMILEEA GMOUNLS...........cccoiueieieieesitecee ettt bbbt bbb bt s s bbb b b st b e e s e bbb st b b s et s st nss st

13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

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

Cost of bonds and stocks acquired, Part 3, Column 7

Eal

Unrealized valuation increase (decrease):
41  Part1, Column 12..............

210,580,463

37,259,389

ACCIUAL OF QISCOUNL. .....vovvervsiseesicteeises sttt s st s b8 s b8 808888822 E AR e bR bR bbbt en

156,684

42 Part2, Section 1, Column 15.

4.3 Part 2, Section 2, Column 13.

44  Part4, Column 11

873

(100)

Total gain (loss) on disposals, Part 4, Column 19..........cccccvevevververerennnn.

Deduct consideration for bonds and stocks disposed of, Part 4, Column 7

® N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............

736,764

46,453,035

DedUCt @aMOTtiZAtION Of PIEMIUM........cvuveereeieerereeiseesssessesessesessessseessseseesessssesee st ess et ees e s e ses s e s e E e s s s 8 ee £ s s8R e n b s e en s st

965,909

8.2 Part2, Section 1, Column 19.

8.3 Part 2, Section 2, Column 16.

8.4 Part4, Column 15

9. Deduct current year's other-than-temporary impairment recognized:
9.1 Part1, Column 14.............

9.2 Part2, Section 1, Column 17.

9.3 Part2, Section 2, Column 14.

94  Part4, Column 13

0

10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........cceiiurreiniireinineneecseiesesseise e ssssssesenns
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9410)........ccciriririiiieiisitese ettt nans
12, Deduct total NONAAMIEA GMOUNLS..........ccriieierrieieeireie ettt e ettt e s8££ 8 £ AR ettt

13. Statement value at end of current period (LINE 11 MINUS LINE 12).......c.iuiueiriiciiieieiicieesie ettt bbbt bbb s s bbbt et

Si03

155,392

201,469,648

201,469,648




Annual Statement for the year 2021 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........covvevverrnens | correvevcrineriinens 6,443,855 | ..ovvvorrririnnd 6,479,994 | oo 6,519,294 | oo, 6,343,053
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 6,443,855 | ..o 6,479,994 | .o 6,519,294 | .o 6,343,053
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ieieeeieiiiessicees | viieisiseienenas 23,923,810 | ooovviereran, 24,346,140 | oo 24,190,279 | oo 23,204,265
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooereereieiereceieieeees | e 25729491 | oo 26,284,781 | oo 25,917,292 | oo 25,455,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... 48,012,984 49,035,939 ...48,213,541 47,301,608
Industrial and Miscellaneous, 8. United States 82,916,962 85,365,919 ...83,446,388 81,123,011
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada ....998,859 1,005,870 ..998,840 | oo 1,000,000
and Hybrid Securities (Unaffiliated) 10. Other Countries 10,725,687 11,132,596 ...10,798,977 ...10,630,000
11. Totals......ccoocoe. 94,641,508 97,504,385 ...95,244,205 ...92,753,011
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS.......coueerseeesssrnnsne | covveenireieiennes 198,751,648 | ...ccoovvvvrenn 203,651,239 | ..covvrvirriiinnns 200,084,611 | ..ovovcrericnennes 195,056,937
PREFERRED STOCKS 14. United States..........occvevrmeeees | covrereerirreniinenens 2,718,000 | .ooooverrrririinnns 3,000,300 | 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 | ..oovvveerirririinnns 3,000,300 | oo 2,718,000
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | .ccccooevrerernnnnne. 2,718,000 | ....coocoevrrreene, 3,000,300 | ..oooovvrrerrren 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 | .ooovvovrririnnna 3,000,300 | oo 2,718,000
27. Total Bonds and Stocks...... | ....cccccouevuenec 201,469,648 | ......coevvevenenne 206,651,539 | ...coovrrrerrinnne 202,802,611
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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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

......................... 3.2
......................... 0.0
......................... 0.0

......................... 35
......................... 0.0
......................... 0.0

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

4.7

Totals

......................... 9.8

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

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)
...1,128,369 25,825,925 3,960,666 |............... 3,681,070 57,585,145 52,803,368 52,557,474 5,027,671
....37,045,260 |... ...2,549,869
..1,007,323
7.
8.
9.
0.7 TOAIS. ...ttt | srreenes D00 O . ST DO, S [ ). S XXXrverernne [ ereenesnssrsnsnnneens0 [ o [ 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.
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
11 NAIC T [(C) e 13,887,847 |....cooucn. 56,472,599 |....ccconnens 66,450,693 |.............21,842,079 |............. 3,782,134 | (o0 [ 162,435,352 | c.oovvvvrrernenennn 814 | XXX s | XXX i | 157,407,681

............. 16,338,742
....659

............. 3

7,045,260

............. 34,495,391

11.6 NAIC6 [0 RO RO o I [PPSO RRROOR | I IFSTSSOYRORORRRRRRNe o N I ( ISR o I [PVURORRRRRRR o X0 ISTRIRI 0 0. RURRIRN ISTRONIOND 0.0 SRR IFSTRTOR R RRRRRR o I [PTOTORR R 0

11.7 TotalS....coeveveeereieies 82,790,094 | .. . 7,577,540

11.8 Line 11.7asa % of Col. 7......... A5 | 109 i 19 00 | i 10000 | XX XK etk XXX etk XXX i | 0000962 | e 3.8
12. Total Bonds Prior Year

............. 13,435,259 |.............66,804,817 |.............53,623,304 |.............18,832,040 |...............3,823,986 156,519,406 reveerennnn.,037,084

1,505,191 .27,388,228 |. 20,453,164 989,151 | oo | oo ..50,335,734 5,575,217

1,007,323 |.

12.7 TotalS....veveeeirirennes ..14,940,450 | ... .95,200,368 |..... 74,076,468 | .. 19,821,191
12.8 Line 12.7 as a % of Col. 9. w02 ..45.8 ...35.6 .95
13. Total Publicly Traded Bonds
13,1 NAIC Tttt | ceeseeeneees 13,887,847 |............. 53,443,405 |............. 64,452,216 |............. 21,842,079 ..o 3,782,134 | oo | e 157,407,681 | ..oovvveicerin. 78.9 | 151,482,322 | oo 72.9 | 157,407,681
............. 18,156,649 |.............16,338,742 rereneeen 34,495,391 | reeenennn 44,760,517 v 34,495,391
..6,651 ..659 |.. ..11,103 1,007,323 11,108 |
13,7 TOAIS. .ot eneennnes | sereeeennens 13,891,640 |....cco..n. 71,606,705 |............80,791,617 |............21,842,079 |....c.ce..... 3,782,134 | oo
13.8 Line 13.7 as a % of Col. 7..... 1.2 ...37.3
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11.....cocvevvevnnnee | convrinnenninneineenn 10 | o 35.9
14, Total Privately Placed Bonds

3,029,194
2,549,869

5,027,671
2,549,869
.0

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

..1,998,477
..26.4
......................... 1.0

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

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

Includes $.....7,577,540 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.....740,067;

NAIC2§......... 0;

NAIC 3§.......... 0;

NAIC4S......... 0;

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

NAIC6S.......... 0.
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SCHEDULE D - PART 1A - SECTION 2
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 4 5 6 7 8

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

1. U.S. Governments
1.01 ISSUET OblIGAtioNS........ccvviecieiiciesice s | enreseenenns 3,914,573
1.02 Residential Mortgage-Backed Securities...

Commercial Mortgage-Backed Securities.....

.............. 5,527,628

.............. 5,545,047
..531,308

3.05 TOAIS. ..ttt s
4. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations
4,02 Residential Mortgage-Backed Securities...

4.03 Commercial Mortgage-Backed Securities
4.04 Other Loan-Backed and Structured SECUMLIES............ccoerieerireeeiieiens | eviieeiinieiesiisisisnieies | arveressisesssssesssseesns | sevessssssssessnsesssssesenss | seeresseessssssessssasessnss |esnsnessnseessssnsesensnne | senrererss KK Kurrerensnnens
4.05 TOtAIS. ...t eissnssesssnssssnsensesssnansessessnsenes | cnsrsnensnssnssnsensenesad | seenenieenns 5,527,540 |............ 11,651,716 | .covvrnns 8,550,235 | civorieieieieand 0. XXX e
5. U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 ISSUET ODIIGAtIONS.......c.cvvreiriiiieiieiieieieie et | evsessnsenees 2,905,601 |.............. 9,869,673 |............ 15,820,347 | ..ovvrnnn 2,277,179 | evveeveerievesrienens | vrereee XXX e [ v 30,872,800 | ..ooovverrerirnnn, 155 | 29,744,651 | oo 143 [ 30,872,800
5.02 Residential Mortgage-Backed Securities... 5,583,001 |..... 8,757,504 |... 2,441,229 |. 866,913 | ... ..101,064 17,749,711 .28,294,708 17,749,711
5.03 Commercial Mortgage-Backed Securities..... 13,054 ..52,216 65,270 |. ..130,540 ..130,540
Other Loan-Backed and Structured SECUMLIES...........covevieriiieeiiiieins | errreiiiissiisissnisieies | oeesssseisssssesesssisssnes | oeressssesessssesssssesessnss | eressesessssssessssesesssnns s .. SRR P 0 et .
...8,501,656 |........... 18,679,393 |............ 18,326,846 |.............. 3,144,092 | ..o 101,064 | ..ooooe. XXX v 48,753,051 | .o 244 58,192,743 | o280 | 48,753,051 .0
6. Industrial and Miscellaneous (unaffiliated)
6.01 Issuer Obligations..........cccvuvreernrinrircrernrnereennereenesseseneesnenenns | crereneeenennnn. 999,796 | oo 44,576,214 | ............38,971,108 |..............3,837,799 |.............3,681,070 | ..cocc.. XKXocrvrrirer | e 92,061,987 | o461 [0 102,595,444 | 494 | 86,011,995

................. 995,796 |............44,576,214 | ............38,971,108 |.............. e 3,081,070 | o XXX | e 92,061,987
. 28,651 | 659 |. . . .

A,5627,548 | ..o .
...428,681 |... ..356,749 |.
.............. 1,132,162 |...........46,539,094 |............39,328,516

6.02 Residential Mortgage-Backed Securities...
6.03 Commercial Mortgage-Backed SECUMLIES............ccevieerieeeriieiiieens | voveieiseeesssesesneienns
6.04 Other Loan-Backed and Structured Securities.. 132,573 |.
6.05 Totals
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

,040,870 |.
............ 87,063,968

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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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO........ccccocovivnicniiiiniins | coieininas .00, T 0.0, ST [ XXXt

10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued
10.02 Unaffiliated Bank Loans - Acquired...
10.03 TOtAIS...cvviveiiicieieitiesi e

1. Total Bonds Current Year
11.01 Issuer Obligations
11.02 Residential Mortgage-Backed Securities... . 8,764,155 | ...
11.03 Commercial Mortgage-Backed Securities..... o] . 1,579,764
11.04 Other Loan-Backed and Structured Securities..
11.05 SVO Identified Funds
11.06 Affiliated Bank Loans
11.07 Unaffiliated Bank Loans.

60IS

11,08 TOAIS......cvveveicisieecsete et ,891, ,185, ,790, ,842,079 | ... 3,782,134

11.09 Line 11.08 @5 @ % Of COL 7....oooviveieiieiieieesssiessses s ssissienes | ovieisissiesessseenns 7.0 | oo 387 | i 15 | i 109 | 1.9
12. Total Bonds Prior Year

12.01 ISSUET OBlIGAtIONS........ocvviviieireiciieiciese st | erenniensns 5,278,023 | ............ 78,195,974 |............ 70,310,251 | ............18,641,244 | .............. 3,685,763

12.02 Residential Mortgage-Backed SECURHIES..........cccovveveirieveiriieeiieieiees | veveieieienns 9,208,061 |............ 739,436 |.............. 3,588,681 ..138,223

12.03 Commercial Mortgage-Backed Securities ...13,944 |, ....69,720

12.04 Other Loan-Backed and Structured Securities............cccvvevveeecvvicernes | ceveeriieenenn 440,422

12.05 SVO Identified FUNDS..........c.ccevvrieereireieieiceeeesee e eseevesieneens | eveiaens ) 0.0
12.06 Affiliated Bank Loans
12.07
12.08
12.09 Line 12.08 as a % of Col. 9....... 2 | B

13. Total Publicly Traded Bonds
13.01 ISSUET ODlGAtIONS.........cvueviveiicieieieiciese et | eresesennns 7,832,992 |............ 61,872,836 | ............ 77,826,527 |............ 20,852,299 |......cc...... 3,681,070 | .......... ) 0.9 G IR 172,065,724 | ....cooeverree. 86.3 |.......... 167,035,547 X 172,065,724
13.02 Residential Mortgage-Backed Securities... 5,586,794 |. 2,475,239 |. .866,913 |... 101,064 | ........XXX... 7,794,165 | ... 9. .28,840,404 | .... 139 .. 17,794,165 |.
13.03 Commercial Mortgage-Backed SECURHES...........ccccvvvrrririrrieieiesieiiens | crveiriieieinenns 13,054 | coviieieereen 52,216 | 085,270 | e [
13.04 Other Loan-Backed and Structured Securities
13.05 SVO Identified Funds
13.06 Affiliated Bank Loans
13.07 Unaffiliated Bank Loans.
13.08 Totals.......couererrirrririeirnens 113,891,640 |.
13.09 Line 13.08 as a % of Col. 7... O 7.2
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11.........ccccovevevvvvvvveies | corerereirerererannas 7.0

80,791,617
. .42
.............. ...40.5

14, Total Privately Placed Bonds
14.01 Issuer Obligations
14.02 Residential Mortgage-Backed Securities... RN
14.03 Commercial Mortgage-Backed Securities. .
14.04 Other Loan-Backed and Structured Securities.. RN
14.05 SVO Identified Funds.
14.06 Affiliated Bank Loans..... . .
14.07 Unaffiliated Bank Loans. [ IR [T Jo
14.08 Totals.........ocovrvrrevnns
14.09 Line 14.08 as a % of Col. 7...

14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11

1,577,540
...100.0
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term inVeStMENtS @CUITEA............ovirrieiicieeice ettt snses | saetsssssesessesessssssesesesesessnsesessnsenas 2,500,355 | oo 2,500,355 | ..ottt enes | etetete ettt ettt ettt ettt et b tetetetetetates | ereseseseseaeseseaeaes et esea et et et et et et eses et et eteteteteteretas
3. ACCIUAI OF BISCOUNL. ...ttt bbbttt | fiebsee s st s bbbttt 0 [ ettt | Seeh ettt b et | S4sb e R e LR bbb n bR nb | 1Rt eee bR
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON GISPOSAIS.........c.cuiuiriieiireieitieieisieie ettt bttt se st s s b s ss et et sssesesas | oesetessesssssassesessses et s sse b e b e s et s ns et nsesees (289) ] cooveeee e (289) | 1ottt nes | ettt ettt snte | Sbetsetet et e sttt r ettt et et nas
6. Deduct consideration reCeived ON dISPOSAIS...........c.cvriueiiiueiiiriieiieie ettt sssssaesnns | ssessssssessssesesssinsesessssesessssesesnsesas 1,760,000 | cooveeeeeeeeeee e 1,760,000 | eoeeeeeeceeeeeee ettt s e steees | eeeeetee et e et et et e e et se et et et e e et ee et e e ete et eeesnnetes | eeetetetet et e et et et st et et et et et e e e et et et et etere et eaennnas
7. Deduct amortization Of PIEMIUM..........cuiiiiiirereireiie et | otbebs sttt b bbb 39 | e L OO DU O ST UTRRPOTTTP
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........ccvriuririiiiinieinreinis | et senes T40,067 | oo T40,067 | oo 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....cviviiieriiisiiisissensessiesesssssssessesssssnsess | eossossassessssassesssssssassessssassessassnsassass 740,067 | oo 740,087 | oo 0 | o 0 [ e 0
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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

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

Si11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06, EO7, E08, E09
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 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
Designation,
F NAIC
[} Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828  3Z 1 |U.S. TREASURY NOTE......cccovvrmmrrmerirneinenerinnrnenieneseesssesssssnessensssennee | 9D [ v | vevvnerns TA e | s 39,030 |...105.418 | ...................36,896 | ...................35,000 | ..................37,660 |......... (115) ) ESURTORURTORN ISTOIRRRRRROR DO 2.750 |...... 0.331 |FA....... 05/12/2020. | 02/28/2025.
912828  4F 4 |U.S. TREASURY NOTE 1A .. 2105125 | ..............262,813 | ................250,000 | ................268,419 | ........ (5,636) | ..ooovvveiirinnins | e | 2,625 | ... 0.340 |MS...... 05/12/2020. | 03/31/2025.
912828 4M 9 | U.S. TREASURY NOTE ..105.977 | .. ceevrereneer e DA1,895 | s | e (12,493) | ..o [ e [ e 2875 |...... 0.341 |AO...... 05/12/2020. | 04/30/2025.
912828 4S5 6 | U.S. TREASURY NOTE 1103.090 | v 453,596 | ................440,000 | ....cooverneens 439,959 | ......... 28 | oo [ e [ 2.750 |...... 2.757 |MN...... 06/05/2018. | 05/31/2023.
912828 52 9 |U.S. TREASURY NOTE . ...103.594 ...336,681 325122 | ........ (56) | cvvvvreererrrireeres [ orererineiisnnsinenns [ s 2.500 |...... 2481 |JJ....... 02/25/2019. | 01/31/2024.
912828 SF 8 | U.S. TREASURY NOTE N 3,747,656 |...100.227 3,758,513 ..3,749,940 |........ A80 [ .o [ e [ 2.000 |...... 2.013 |FA....... 01/20/2017. | 02/15/2022.
912828 X4 7 JU.S. TREASURY NOTE......c.cccoiumiiinmiinniinniiniinnicciisnissisnsessisssssssnssens | 9D | oo | avvenneen | TA i [, 160,649 |...100.568 | ................165937 | .................165,000 | .....cc....ceo. 164,633 |......... 1,005 | | | s 1.875 |...... 2.557 |AQ...... 03/26/2018. | 04/30/2022.
0199999. U.S. Government - Issuer Obligation 5,652,477 XXX ..5,465,000 5,527,628 () (17,418) 0 0 XXX XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36225B GW 2 [ GNMA POOL #0781113 ...114.309 . 32,771 | ... 33,351 |......... (54) [ v | v | s 7.000 |...... 6.710 2,294 | 11/14/2001. | 11/15/2029.
0299999. U.S. Government - Residential Mortgage-Backed Securities XXX [ 37,460 [ i 32,771 | ... 33,351 0 (54) 0 0 XXX XXX .2,294 XXX XXX
U.S. Government - Other Loan-Backed and Structured Securities
83162C TA 1 ISMALL BUS ADMIN GTD DEV PTC....couuiiiniieniieirissiseissssssssssensssissnians | ....... | . | ........... 4| 1A i | e 932,848 |...106.262 | ....occoovvnnv. 898,213 | oo 845,282 | ..coooovrins 882,876 |......... (72 [ [N IR 4.380 |...... 2270 [JJoiis | v 18,512 [ oo 37,023 | 05/03/2012. | 01/01/2030.
0499999. U.S. Government - Other Loan-Backed and Structured Securities 932,848 XXX | ie.898213 | ...............845,282 | ...... 882,876 0 (1,792) 0 0 XXX XXX XXX | e 18,512 | .......... 37,023 XXX XXX
0599999. Total - U.S. GOVEINMENL......couiieuiiiiiiiiiiiniirissiisniisssssenessasssnssnseseneenes 6,519,294 XXX | e 6,479,994 | ............6,343,053 | ............ 6,443,855 | ..o 0 ] s (19,264) 0 0 XXX XXX XXX | s 56,403 | ........ 159,537 XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
373384 RX 6 |GEORGIA ST GO ...109.665 1,096,650 ..1,000,000 (22,980) | .ovvvvvreverenniins | cereeieneiinneiiinnns [ 004,000 | i 1.538 03/05/2020. | 10/01/2025.
419791 YT 9 [HAWAII STATE. ...ttt seseens ...115.460 2,309,200 2,000,000 | ..ooeerren2,168,900 | oooeonviecrrcrierins [ s (38,212) [ ..ovvveereerernes [ e [ 205,330 | oo, 3.112 02/14/2017. | 02/01/2026.
546417 DY 9 |LOUISIANA ST .....97.665 2,441,625 2,500,000 (2,428) | oo | e | e 1.924 | L 1.803 10/15/2020. | 06/01/2033.
57582R YN 0 | MASSACHUSETTS ST ...101.986 2,457,113 ....2,409,265 (6,030) | cvoovererrriininn | e | 2002683 e 2.210 03/05/2021. | 09/01/2039.
594612 BG 7 |MICHIGAN ST.... ...103.513 2,070,260 2,000,000 957 | coeevveeieeeinneies | eeveeerieriieseiessrens | 000003500 | ... 3.566 11/22/2016. | 05/15/2030.
605581 FD 4 |MISSISSIPPIST.... ...113.850 2,277,000 ..2,000,000 | .oerreeree2,000,000 | oo [ e | e | e | 20003529 | s 3.529 02/04/2015. | 10/01/2030.
646039 XY 8 |NEW JERSEY ST. ...103.385 1,033,850 ....1,000,000 (789) | cvvvveererierinens [ vvveverneriereneens [ 0000 2.550 [ e 2.001 11/03/2021. | 06/01/2029.
649791 QB 9 |NEW YORKST.. ...105.005 2,026,597 1,930,000 | ...occ.een.2,043,444 | oo [ s (11,222) [ v [ v [ 20.3.080 | ... 2.185 04/16/2021. | 02/15/2036.
677522 4Q 4 |OHIOST. .....99.089 1,352,565 ....1,365,000 (3,052) | oo | cerrerenerienineine |00 1780 | i 1514 07/22/2020. | 09/15/2032.
677522 SU 9 |OHIOST.... ...107.118 1,071,180 1,000,000 21,000,000 [ oo e [ | e [ 202,850 | 2.850 10/11/2017. | 11/01/2027.
882723 YS 2 |TEXASST. ...106.180 ..1,000,000 ...1,006,781 (2,469) | ..o | e | 000003682 | oo 3.406 01/08/2016. | 08/01/2030.
882724 QM 2 |TEXASST.. ...107.044 ....2,500,000 | . 2,585,220 (7,933) | oo | cevirereneeneniineins | 000 2.884 | i 2.375 05/03/2021. | 04/01/2033.
97705M SC 0 |WISCONSIN ST, .....98.888 2,500,000 | ............. 2,534,599 | ... (3,587) | cvovveereneninnis | eerveriinsinsninnins | oo 1736 [ 1.558 02/12/2021. | 05/01/2032.
1199999. U.S. States, Territories & Possessions - Issuer Obligation: .. 24,190,279 XXX ,346, cnnnnnn 23,204,265 23,923,810 (U (97,715) 0 0 XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUaranteed)............oveverveiruareernsesresiseiessissereiseenneas 24,190,279 XXX | e 24,346,140 | ............ 23,204,265 23,923,810 (V) I (CIAAE)] I—— (L] [ 0 XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligation
010824 HW 3 | ALAMEDA CALIF UNI SCH DIST......ccovvenerrmrrimerrerrseenensssnssensenssseessenes | @uee | oo | eevvverinee | 1O FEiviiis | i 1,502,000 |.....87.822 | ...cccouunee 1,756,440 | ....cooonnee 2,000,000 | .oovcrvrees 1,607,669 [ ..o | e 40,382 [ .o [ e | e | e 2.560 04/29/2019. | 08/01/2030.
113745  6J 7 |BROOKLINE MA ...2,966,070 |...102.816 3,084,480 3,000,000 ..2,970,239 |......... 2,333 | oo s [ 2.000 |...... 2.100 03/12/2020. | 03/15/2033.
23223P CV 7 |CUYAHOGA CNTY OHIO-BUILD AMERICA.. ...115.346 1,470,662 ......1,275,000 ...1,366,505 |......... (21,477) 5392 |.... 3.419 03/24/2015. | 12/01/2025.
375280 LR 3 |GILBERT AZ.....coovvvrrrrrrns ...103.038 1,391,013 | ............. 1,350,000 | ..o 1,335,258 |......... 1,021 [ s | e | e 2.000 |...... 2.100 05/07/2020. | 07/01/2034.
392658 HC 7 | GREEN BAY WI MET SEWERAGE DISTRICT. . . ..583,834 |...101.149 | .. ...586,664 | .................580,000 | ...... 583,259 |........ (B51) | cvvvrrerrrerirenns | e | s 2.375 | ... 2.301 05/07/2020. | 05/01/2036.
438687 JH 9 [HONOLULU CITY & COUNTY....ccoirereremrrnerierirneerseesssssnensensseessenssssnes | sevvene | oo | evireeennn | 1B FEuiiiiins | v 2,151,708 |...109.808 | .............. 2,141,256 | ...ovvveneee. 1,950,000 | ..coooorenes 2,124,341 | ......... (PARCK 1) TR TURTRRSRRRTR PO 3.000 |...... 1.737 09/18/2020. | 08/01/2038.
517845 UN 4 |LAS VEGAS VALLEY WATER DISTRICT.......cccovvrirrmrnermnnerrsnnerrenseeneerens | veniee | e | eervneeren2 | TG Bt | v 2,965,590 |...103.624 | ............. 3,108,720 | ...cccoonuee. 3,000,000 | ...cccooneee 2,969,738 |......... 2,323 | oo | e [ 2.000 |...... 2.100 03/12/2020. | 06/01/2033.
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54438C  YP 1 |LOS ANGELES COMMUNITY COLLEGE........ccccovrivmrrnriririersirnsiersennnines | vnnene .1,561,468 |.....97.987 ....1,464,906 ...1,495,000 .1,555,404 (6,084) | ..o [ v [ s 2.106 |...... 1.600 |FA....... 13,119 22,826 | 01/26/2021. 08/01/2032.
546585 EB 2 |LOUISVILLE & JEFFERSON CNTY KY G O....coevvrrrmrerrinninerieriscesenees | reeens .2,260,000 |...113.362 | .. 2,267,240 | ... ...2,000,000 | .... 2,159,538 | ..o | e (RISRCKX) N TP YRR PO 5.150 |...... 2.955 |MN...... .13,161 .103,000 |04/24/2019. | 11/15/2025.
603758 CL 8 |MINNEAPOLIS MN-REF-TXBL ceevnereneenssenesnnnes | oeeens | e | eevveeenn | TB FE s | e 2,008,965 |...104.898 | .............. 2,002,715 | oo 1,995,000 | ....coooouee 2,001,497 | ........ (2,095) | c.oovvviirrinei | e | s 3250 |...... 3.132 04/13/2018. | 12/01/2029.
709699 KS 0 |PENTUCKET MA REGL SCH DIST.......ovvuiivirrimirierinerieriesiseeseessssinens | reeens .1,930,000 |.....98.908 ....1,908,924 ...1,930,000 1,930,000 | o | e | e | e | e 2.000 |...... 2.000 05/13/2021. | 06/01/2038.
741751 2Q 3 | PRINCE WILLIAM COUNTY VA......iiiirimiierierineerenssssisessesssssssessssins | oeeens .1,275,000 |.....99.280 | .. ...1,265,820 | ... ...1,275,000 | .... 1,275,000 | o | e | s | e | e 1.872 |..... 1.872 05/28/2020. | 08/01/2033.
774221 GW 9 |ROCKVILLE MD....ccoiiiiriiiiireiinicierisisssie s sssssessessssissssessssssnsenes | cersens 101429 | 943,290 | .covvvviirrinns 930,000 | ..ovvrrenennd 959,075 | ......... (3,202) | cvvovvevererrnrireees [ v [ s 2.000 |...... 1.601 09/23/2020. | 06/01/2036.
797272 QV_ 6 | SAN DIEGO CA CMNTY COLLEGE.......cocimiriniminirissrisssisersssniensssesssninss | neens .104.772 ....2,802,651 ..2,675,000 | oo 2,891,968 | ......... (25,333) 2637 |..... 1.501 01/21/2021. | 08/01/2030.
1899999. U.S. Political Subdivisions of States, Territories & Possesswns Issuer Obligation XXX . .26,284,781 | ... .25,455,000 25,729,491 (U (72,126) | ..vvocvennn (] [ 0| XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 25,917,292 XXX | 26,284,781 | ....c..cc... 25,455,000 25,729,491 (U (72,126) 0 0 XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ac and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
01026C AC 5 |ALABAMA ECONOMIC SETTLEMENT....... ceevrererneessninenennnen | avvene [ [T TG FE s | v 691,222 |...104.621 | ..ccoovevrrneen 732,347 | oo 700,000 | ..ooovovirinnn 694,721 |......... 1,155 [ s [ e | e 3.163 |...... 3.518 12/18/2018. | 09/15/2025.
010268 CT 5 | ALABAMA FEDERAL AID HIGHWAY FIN.....c.oovvirinirierirerineerserissiseniens 1,992,180 |...100.560 | .............. 2,011,200 | cooovvvernen 2,000,000 | .oovcvvrec 1,992,317 |......... L7 ST IRRIR PO 2.056 |...... 2.100 10/22/2021. | 09/01/2031.
160429 YK 6 | CHARLESTON SC WTRWKS & SWR 11,007,830 |.....99.481 ...1,000,000 .1,006,666 (768) [ cvoooverrrireries [ e | e 1.890 |...... 1.800 06/23/2020. | 01/01/2033.
163123 MV 1 | CHELAN CNTY WASH PUB UTIL DIST NO......cccrvverrierrerinerierieeerneenns ...823,500 |.....97.569 ...1,000,000 | .... ...902,278 26,748 | ..o [ e | coreeeneees | oo 3.032 12/18/2018. | 06/01/2025.
199098 CC 6 | COLUMBUS-FRANKLIN CNTY.......counmrirerimrrnerrnenineernensssssssnsensssessensanes | svvenes | oo | ovseevneees | 1D FEuvivciins | i 977,990 |...100.115 | .....c.......1,001,150 | ..coovrrrncee 1,000,000 | ..coooeernnne 991,923 |......... 2,233 | oo [ e [ 2000 3.000 [ e 3.255 02/27/2015. | 08/15/2025.
249218  AX 6 |DENVER COLO PUB SCHS CTFS PART .2,208,280 |...105.413 ....2,345,439 ...2,225,000 2,215,781 2,906 | .ovovreriieniiens [ e [ 0000 3.098 [ e 3.247 10/29/2018. | 12/15/2024.
299461  SX 2 |EVANSVILLE IN SEWAGE WKS... . . .1,500,000 |.....97.448 ...1,461,720 ...1,500,000 1,500,000 | e | e | e | e [0 21500 [ 2.150 07/19/2021. | 07/01/2035.
299461 NF 6 |EVANSVILLE IND SEW WKS REV  REV....ccosiriiviiriiniicinererierseseienns .1,163,260 |...118.575 ....1,185,750 ...1,000,000 1,107,121 (21,783) [ v | v [ 200.5.800 [ 3.224 05/09/2019. | 07/01/2026.
3133EG  NR 2 |FEDERAL FARM CREDIT BANK .1,500,000 |...105.809 1,587,135 1,500,000 1,500,000 | e | e | e | e | o0 2450 | 2.450 07/26/2016. | 07/26/2032.
3133EH NR 0 | FEDERAL FARM CREDIT BANK .1,496,730 |...106.353 ....1,595,295 ...1,500,000 .1,498,093 321 | e | e [ 00000:2.580 | e 2.605 07/26/2017. | 06/15/2027.
3133EH NS 8 |FEDERAL FARM CREDIT BANK .1,495,500 |...108.920 ....1,633,800 ...1,500,000 .1,497,006 356 | v | e [ 200 2,780 | i 2.810 . 07/26/2017. | 06/15/2029.
313560 K3 6 |FEDERAL NATL MTG ASSN .3,072,180 |...103.726 3,111,780 3,000,000 .3,033,640 (7,422) | oo | e | 0002125 | 1.853 .11,865 08/05/2016. | 04/24/2026.
373541 2H 3 | GEORGIA MUN ELEC AUTH PWR REV. .2,046,180 |...100.000 ....2,000,000 ...2,000,000 .2,000,000 | ..ooovrereerieieirernns [ e (15,142) [ oo | cevvrerveinenniiens [ 0430 [, 3.652 44,300 10/30/2018. | 01/01/2022.
41084U FF 8 |HANOVER IND MIDDLE SCH BLDG CO .2,063,800 |...101.283 ....2,025,660 ...2,000,000 2,055,365 (5,988) | cveovereerrcriienns | vereereneeinirineins | 00002000 | e 1.651 07/31/2020. | 07/15/2034.
479354 ER 9 |JOHNSTON CNTY NC LTD OBLIG .1,500,000 |.....99.290 1,489,350 1,500,000 .1,500,000 2.290 06/18/2020. | 04/01/2034.
685869 FT 1 |OREGON HEALTH & SCIENCES UNIV .2,002,000 |...105.486 ...2,109,720 ...2,000,000 2,001,662 (197) | cevrvrenerrerireens v [ 0000 2,780 [ e 2.768 04/06/2020. | 07/01/2029.
759898 CD 9 |RENSSELAER CNTY NY INDL DEV.......... .1,402,800 |...100.303 ....1,404,242 ...1,400,000 1,400,000 | e | e | e | e |00 8.375 [ 5.375 02/20/2018. | 12/01/2036.
797400 LP 1 |SANDIEGO CNTY CALIF REGL TRAN......cccovviirmimiierineieinrisisieninines 1,070,450 |...101.743 | .. ...1,017,430 | ... ..1,000,000 | .... .1,064,076 (8,374) | oo v | 200 3.248 | 2.388 02/01/2021. | 04/01/2048.
880558 MX 6 | TENNESSEE STATE SCHOOL BOND AUTH 1,167,486 |...102.460 | .............. 1,214,151 | o 1,185,000 | ..coovrvenee 1,172,084 |......... 2,053 | oo [ e [ 002,000 | 2.200 09/23/2019. | 11/01/2027.
914692 X6 0 | UNIVERSITY NEW MEXICO - HOSP REF 1,000,000 |...106.173 ....1,061,730 ...1,000,000 1,000,000 [ ..o [ [ | 2003532 | 3.532 05/07/2015. | 06/20/2032.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... .. 30,181,388 XXX . ..30,958,399 .30,010,000 | ...........30,132,733 0 (21,765) 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of A and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3136A7 DJ 8 |FEDERAL NATL MTG ASSN REMIC TR.....coovirrirereieierieinerisrsssssiensnnes | cereees 1A. ....244,066 |...101.633 ...249,024 245,023 218 | v e | e 3.000 |...... 3.244 | MON... 07/12/2012. | 01/25/2042.
BM1BTAW  JW 6 | FHR 4136 LV ..ottt esssssessssens | creeens . . 11,529,063 |...102.147 | .. 1,532,205 | ... ...1,500,000 (4,591) | oo | e | s 3.000 |...... 2.775 | MON... 02/26/2013. | 08/15/2042.
3140X5 M4 2 [FNHFM2178.....oiiiiiciccisseie s isssssssssesssnns | cenvne | or | seesensen A11A s | s 912,414 {...105.500 | ..ccocovvrrnnce. 923,077 | v 874,955 | ................905,949 | ......... (2,189) | oo | e | s 3.500 |...... 1.545 | MON... 01/17/2020. | 01/01/2050.
3140J9 VX 6 |FN PL#BM5129 1A. ...769,829 |...109.074 724,651 ....765,196 (1,018) | oo | e | s 4.000 |...... 2.154 |MON... 07/01/2019. | 07/01/2047.
3138ER 2K 5 |FNCL PL#AL9777. 1A. e .1,697,032 |...108.964 ..1,567,244 | ... 1,667,395 [T C) ) SOOI IR DO 4.500 |...... 2.083 | MON... 03/21/2017.| 01/01/2047.
3138WG  RK 2 [FNCL PL#AS6789 TA e | e 270,056 |...106.964 | .................271,870 | occvvririrnce. 254,170 | .ovvvverirnn 264,137 |......... 1,043 [ e [ | e 3.500 |...... 1.922 | MON... 08/30/2016. | 03/01/2046.
3138WJ B3 1 |FNCL PL#AS8157 1A. 12,742,695 |...108.609 ....2,764,961 ...2,545,794 2,700,219 | covoveererneieriens | e 18,596 [ ..uvveveeerrerins | e | ceeens 4.500 |...... 2.255 | MON... 114,561 | 01/20/2017. | 10/01/2046.
31334X GB 9 |FNCL PL#QA1094 1A. 1,363,339 |...105.495 ...1,387,941 ...1,315,646 11,360,352 3,509 | oo [ e [ 3.500 |...... 1.653 | MON... ...46,048 | 08/07/2019. | 07/01/2049.
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31334X  ZZ 5 | FNCL PLEQATEB0...........cvverireiecicieieieieieee s ssssssessssnsnes | eveees 1A. 1,877,046 |...103.779 ...1,829,591 1,875,057 4,846 | ..o | e [ 3.000 |...... 1.920 |MON... 09/03/2019. | 08/01/2049.
31339U  CN 8 | FNCL PLAQABBTT.......ccoueeerierieeieeississsesesssssssessesssssssssssssssssssesssssenns. | svseees 1A. ...803,018 |...102.171 ....802,266 (1,380) | cvvveverrererermenns | eevereerseennerieninn | s 2500 |...... 3.010 | MON... 10/28/2019. | 10/01/2049.
313390  3M 0 | FNCL PLEQAGADA. ..o | ceieees 1A e | e, 1,019,816 |...104.244 | .............1,030,959 | .................988,987 | ............1,019,354 | ........ B62 [ oo | e | s 3.000 |...... 1.931 |MON... 02/04/2020. | 11/01/2049.
3133N3 VW 1 [ FNCL PLEREB029...........oveeeeeeeseeeeseeeeeeseeesesesesssesesssesessesssssesssesssseesense | coseees 1A. ....394,247 | ...101.605 A4B | .o [ [ 3.000 |...... 2.160 | MON... 01/17/2020. | 02/01/2050.
3133N3 W9 1 | FNCL PLEREBOT2........coomerreererieeiieeiesisseessssssssesssenssseesssssssssssenes. | avnnees AI1TA L ...826,972 |.....99.245 106 | covveeeeerierieens | e | s 2.000 |...... 1.604 | MON... 10/21/2020. | 11/01/2050.
31418A L5 5 |FNMA PASS-THRU PLAMA124T ......coovvvviiriirinirerinnserenssissessisssssnsnnens | avinen | oo | sverennens A1TA | e 669,780 |...106.082 | .................674,674 | .................635,993 | ................651,948 |........ (2,009) | cvovveererririrenins v [ s 3.000 |...... 2.134 |MON... 11/14/2012. | 11/01/2042.
3140X8  AZ 0 |FNMA PLEFMAB23.........coooieieeieeieiseiissiesiesissessssssssssssessessssssssssnns | sesies .1,836,524 | ...100.267 1,772,734 ...1,768,014 .1,832,838 [P10) ST IR B 2.000 |...... 1.359 |MON... 10/19/2020. | 10/01/2050.
3140X8 KB 3 | FNMA PLAFMABTB. ... | ceioai 1A.. ...937,600 |...100.489 ..907,584 | ... 903,167 | .... ....935,566 (1,809) [ oo e | 2.000 |...... 1.385 | MON... 11/10/2020. | 11/01/2050.
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUMIES........cv.. i | onverenes 17,893,497 XXX | e 17,944,123 | .ocovoenee 17,167,670 | ..ocvveeee 17,749,711 | v 0 | s 10,194 0 0] XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of A and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3139%6P  GT 2 [FANNIEMAE-AFFQ ............................ | ....... || ........... 4|1.A .............................. 138,656 |...107.648 | .....ccooevnnnne 133,417 | v 123,938 | oo 130,540 |......... (569) | ovvvvveinineiinns [ [ 5271 |...... 4.056 |MON... | .cccovnrrins L 6,835 | 02/08/2012. | 10/25/2032.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ 138,656 XXX [ s 133417 | v 123,938 | oo 130,540 0 (569) 0 0| XXX XXX XXX | e L 6,835 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIGations. .........virereiiiiiiriisisnisiierssiesssessesns s serssssensens | srsssnnendd 48,213,541 XXX | 49,035,939 | ..coveeru 47,301,608 | ........... 48,012,984 | ..o [V I (12,140) | oo, (L I 0 XXX XXX XXX | v 278,576 | ..... 1,325,516 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
046353 AW 8 | ASTRAZENECA PLC......ocuiiiuiieireireeissise st ssesssessssssssinas | seens D 1,965,860 |....94.511 | ..ccccvvnnc 1,890,220 | ..coovvennee 2,000,000 | .ooocrvnees 1,970,026 |........ 3,232 | oo [ e [ 1375 [ 1.562 09/16/2020. | 08/06/2030.
22546Q AP 2 | CREDIT SUISSE NEW YORK......coovrivirrerieiriienniierieriesessssisssisesieseenens. | reeens D|. .1,039,980 |...106.064 ....1,060,640 ...1,000,000 .1,016,484 (5,801) | cvvvverrercriinin | e | 00003625 | i 2.983 10/02/2017. | 09/09/2024.
25243Y AU 3 |DIAGEO CAPITAL PLC......ocuuririereririnersessessssessssissesssssssssessesssssenns | seeeen D|. 11,632,347 |...102.155 ....1,665,126 ...1,630,000 .1,630,466 (420) | covrreerrerieees [ v [ 000 2.625 [ 2.598 04/20/2017. | 04/29/2023.
404280 BB 4 |HSBC HOLDINGS PLC .1,038,270 |...107.904 ....1,079,040 ...1,000,000 11,020,484 (4,247) | oo e [ 0003900 | 3.395 07/25/2017. | 05/25/2026.
539439 AR 0 |LLOYDS BANKING GROUP PLC .2,092,000 |...112.267 2,245,340 2,000,000 2,074,172 (10,412) | oo | e | e 375 | 3.703 04/06/2020. | 03/22/2028.
714264 AM 0 | PERNOD RICARD S A . .1,033,100 |...106.867 ....1,068,670 ...1,000,000 .1,015,578 (3,455) | oo | e | 000003250 | oo 2.853 08/10/2016. | 06/08/2026.
75625Q AE 9 |RECKITT BENCKISER TSY....ciiiiiimiiiiriiririieriineriesierissseiessssniesesenens. | reeees D|. .1,997,420 |...106.178 ....2,123,560 ...2,000,000 .1,998,477 251 | e | e | 00000 3.000 | e 3.015 08/01/2017. | 06/26/2027.
78016E  YH 4 |ROYAL BANK OF CANADA 998,840 |...100.587 1,005,870 1,000,000 998,859 19 [ [ e [ 002,300 | e, 2.313 . | 10/26/2021. | 11/03/2031.
00287Y  AQ 2 [ABBVIE INC....coiiiiiriiieisniciesisisiesie s sssessssssssssssnsnes | avseses .2,082,000 |...106.371 ...2,127,420 ...2,000,000 2,053,906 | ....coeveierieiirenns [ e (16,342) [ ..o | veveererveisenniiens [ 003,600 | oo, 2.694 04/06/2020. | 05/14/2025.
015271 AK 5 | ALEXANDRIA REAL ESTATE EQUITIE INC.......cvvevrrierinrererereeisnrenerienns | s .2,118,680 |...110.483 ....2,209,660 ...2,000,000 12,086,482 | ..o | e (13,425) | ..o [ e [ 003,950 | oo, 3.128 07/18/2019. | 01/15/2028.
023135 BT 2 |AMAZON COM INC .1,632,360 |.....95.605 1,434,075 1,500,000 1,627,560 (3,332) | oo | e | 0002500 | oo 2.096 07/20/2020. | 06/03/2050.
025816 BR 9 | AMERICAN EXPRESS COMPANY ...999,370 |...104.824 ....1,048,240 ...1,000,000 ...999,730 90 | oo | e | 0000 3.000 | i 3.010 10/23/2017. | 10/30/2024.
03040W AN 5 |AMERICAN WATER CAPITAL CORP... 1,497,270 | ...105.798 ....1,586,970 ...1,500,000 11,498,561 268 | .o | e [ 20000:3.000 | oo 3.021 . 11/14/2016. | 12/01/2026.
03073E AT 2 |AMERISOURCEBERGEN CORP.........ccccecrvimmririirniiriniiiisisssiesssssiesssnens | cvreees .2,030,200 |...101.145 | .. ....2,022,900 | ... ...2,000,000 | ... .2,029,660 (540) [ oo | eervererneininniens [ 0002700 [ 2514 [MS...... .15,900 10/25/2021. | 03/15/2031.
031162  CW 8 | AMGEN INC.....couiiuiireireinceiseieniesiesisees s seesssssssssessesssesens. | eeens 2,062,400 |...100.671 | ...oocevneee. 2,013,420 | oo 2,000,000 | .ooorerece 2,059,697 |......... (2,703) | covrevereereriieen | e | 000002300 | e 1.933 [FA..ooo| e 16,100 07/22/2021. | 02/25/2031.
03522A  AG 5 |ANHEUSER-BUSCH CO /INBEV.......ccooommiviiriiireiieneiiereiiseeiieneiiessiis | e 11,031,700 |...107.416 ...1,074,160 ...1,000,000 11,019,565 (4,733) | oo [ e | 20003650 | 3.105 |FA...... 115,208 05/15/2019. | 02/01/2026.
036752 AP 8 | ANTHEM INC......covuivirierieiriniriesiesiesiesiseesesiesssessesssssesessssssensenes. | evens .1,048,780 |...102.208 | .. ...1,022,080 | ... ...1,000,000 | ... 11,046,684 (2,096) | ..o | e | 0002550 | e 1979 [MS...... ..7,507 07/22/2021. | 03/15/2031.
037833  CD 0 |APPLE INC.....iiomiiieieiierieiseesssises st sssenes | seeens 2,060,300 |...118.896 | .............. 2,377,920 | coovvirns 2,000,000 | .ooocrvneen 2,053,510 |......... (1,361) | covoevereereeireins | cerrereneeieniineins | 000003850 | v 3.682 |FA...coo.| ooveennee 31,442 08/08/2016. | 08/04/2046.
037833 CJ 7 |APPLE INC...cooiiiiiiirierieisiee e ssessessssnnns | oessns .1,009,810 |...108.595 ....1,085,950 ...1,000,000 .1,005,304 (993) [ vvveererreirveriens | errveirerneirsenniiens [ 000e3.350 [ e, 3.231 |FA...... 13,214 03/06/2017. | 02/09/2027.
048303  CJ 8 |ATLANTIC CITY ELECTRIC. ..o vvuurrmerereeieeireneseesensssessensesssssessesssssens | eeens .1,487,040 |...100.535 | .. ...1,508,025 | ... ...1,500,000 | ... 1,487,912 872 | v | ververineensenneins | 000002300 | e 2.398 |MS...... 03/31/2021. | 03/15/2031.
06406H CV 9 | BANK NEW YORK MELLON.......ccoiiimiirriiniiinniieineississsssesssesisssessssanes | ceveees 1,132,681 |...105.220 | .....ccooonce 1,157,420 | ccoovvvnne 1,100,000 | ..coovvvnnee 1,109,867 |......... (4,102) | oo | e | 00003400 | oo 2.992 |MN...... 01/08/2016. | 05/15/2024.
06051G  FX 2 | BANK OF AMERICA CORP..........covviiriririiiniinirieiieneesesssissisesiesssesees | erens .1,047,500 |...107.776 ...1,077,760 ...1,000,000 .1,022,856 (A7) | o | e | 200023500 | oo 2.931 |AO...... 09/01/2016. | 04/19/2026.
06051G  GR 4 | BANK OF AMERICA CORP.......ccovvuuririreirnriseisesiesisesesssesssissssssssesens | oneens ...979,290 |...107.700 | .. ...1,077,000 | ... ...1,000,000 | .... ...084,844 1,996 [ .o | e [ 0.3.593 | o 3.857 |J....... 02/13/2019. | 07/21/2028.
09247X  AQ 4 |BLACKROCK INC.......coeverimriiriirinniinerinsnienienesssssssisssnensensssssnssnnns | sveveee | oo [ evverenen T [ TD FEuviiciis | v 999,200 |...103.009 | ...coovvvenee 1,030,090 | ..oovvvvneee 1,000,000 | ..coovvernneee 999,337 ... T | e | e | 0002400 e 2409 |AO...... 01/16/2020. | 04/30/2030.
10112R° AX 2 |[BOSTON PROPERTIES LP.....c.coiuiirieimeiiniienienineisseessssissssensssessensas | seeee 1,549,621 |...107.180 ....1,573,402 ...1,468,000 .1,505,047 (8,982) | cvvovereererivein | cerirereneeieninneins | 000003650 | oo 2.950 |FA....... 09/21/2016. | 02/01/2026.
172967  HT 1 [ CITIGROUP INC....coiviimriiriiiiiieseiisssiiessissessesesssssssssssssssessssnens | eeees 11,023,020 |...106.109 ....1,061,090 ...1,000,000 .1,006,676 (2,558) | oo | eerrereeeinseinseins | 00003750 | e 3464 |JD....... 12/04/2014. | 06/16/2024.
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Annual Statement for the year 2021 ofthe AMerican Commerce Insurance Company

SCHEDULE D - PART 1

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

2 Codes 6 7 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
Designation,

F NAIC

[} Designation Current Year's

r Modifier and Unrealized Other-Than- | Total Foreign Stated

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

g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | tive 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
17401Q AU 5 [CITIZENS BANK ..ot sesssssssssssssssssnsnes | avseses ...1,544,730 |...107.790 1,616,850 ......1,500,000 | .............1,527,802 |......... (8,617) | cvvvvreererrvvirenns [ evvermriverisnsniienns [ s 3.750 |...... 3.238 [FA.....| 20,781 | o 56,250 | 05/16/2019. | 02/18/2026.
20030N  CH 2 [COMCAST CORP........ccomrimiemrrmerierisesisseessessssssssessensesssssssssssssssessesens | svseees ...1,106,300 |...109.715 1,097,150 +.1,000,000 | ..o 1,083,753 | oo [ s (12,861) 3.550 |...... 2.085 |[MN......| wooeeeeern 5,917 | o 35,500 | 06/24/2020. | 05/01/2028.
25466A AP 6 |DISCOVER BANK.......ccoooiiiiiiiniiniiiccicincsiss e | sriiens ...2,196,900 |...113.556 2,271,120 2,000,000 | .............2,148,836 |......... (20,338) | ..cvoveevririnns [ [ e 4.650 |...... 3.358 [MS......| ccc0eee.27,900 | ... 93,000 | 07/30/2019. | 09/13/2028.
278865 AV 2 |ECOLAB INC.......oiviirinirierieeineesseisssiesiesessessessssssessessessssnsssssssssnens | eeens ...1,999,120 |...105.061 2,101,220 | ..............2,000,000 | .............1,999,547 | ......... 87 | o | e | s 2.700 |...... 2.705 |MN......| vooeeeeer.9,000 | oo 54,000 | 10/13/2016. | 11/01/2026.
26884A  BG 7 |ERP OPERATING LP.....ccoiiriiriiireireriseiiesiesiseesssisssssssesssesssssssnses | seeie 1,552,575 |...106.705 | ....cccoornee 1,600,575 | .ooovrrrne 1,500,000 | .............1,537,485 |......... (T4 ) ORI IR B 3.250 |...... 2764 |FA......| 020,313 | o 48,750 |06/26/2019. | 08/01/2027.
316773 CV 0 |FIFTH THIRD BANCORP. ...1,046,840 |...110.432 1,104,320 ....1,000,000 | .............1,034,210 |......... (4,9871) | oo [ v [ s 3.950 |...... 3328 [MS......| oo 11,740 | oo 39,500 | 05/20/2019. | 03/14/2028.
37045X AZ 9 | GENERAL MOTORS FINANCIAL CO INC ...1,041,800 |...107.835 1,078,350 1,000,000 | .............1,020,092 |........ (5,858) | cvvvuverrrrneinerns | vevereerseineiieninn | s 4.300 |...... 3.645 | JJooirs | i 20,067 | .......... 43,000 |12/13/2017. | 07/13/2025.
3733IN AH 4 | GEORGIA-PACIFIC LLC......coociviciiiiiiiriissicciescenesssiesississnians | v ...1,004,560 |...105.925 059,250 1,000,000 | .............1,001,498 |......... (C74) ) ISR IOVIRRRIRN BN 3.600 |...... 3.546 [MS......| oo 12,000 | .......... 36,000 | 11/25/2014. | 03/01/2025.
378272 AH 1 | GLENCORE FUNDING LLC......coviviriieririnirierierescesseissisesisensssesenies. | eeens ...1,586,400 |...106.813 +.1,500,000 | ..o 1,534,291 | i [ e (13,874) | v [ [ e 4.625 ... 3.593 01/17/2018. | 04/29/2024.
38141G  XR 0 | GOLDMAN SACHS GROUP INC.......ccrvvrmrimeriniereirenieiserssssssessessssenns | oeeens ...1,008,070 |.....95.986 1,000,000 | .............1,007,380 |........ ((1210) ) USRI IUVSTRRRRONN BN 1.992 |..... 1.903 01/25/2021.| 01/27/2032.
40414L  AQ 2 [HCPINC ...106.239 2,124,780 ..2,000,000 (2,607) 3.250 |...... 3.097 06/25/2019. | 07/15/2026.
437076 BK 7 |HOME DEPOT INC.....cccorvuvrnnee ...106.800 2,136,000 2,000,000 | covoerrerni 2,087,879 | oo | e (18,646) 3.350 |...... 2.323 06/15/2016. | 09/15/2025.
459200 KA 8 [IBMCORP......cccoooririinrirciins ...108.622 1,086,220 1,000,000 | .............1,065,290 |......... (7,962) | cooovvevvvirrinci | cereveeisniseiieni | s 3.500 |...... 2524 01/14/2020. | 05/15/2029.
46625H RL 6 | JPMORGAN CHASE & CO....... ..102.277 1,022,770 ...1,000,000 | ................995,312 |......... 3274 | oo [ s [ 2.700 |...... 3.049 01/10/2017. | 05/18/2023.
46647P AF 3 | JPMORGAN CHASE & CO ...108.673 1,630,095 1,500,000 ...1,545,125 (CA01:) ) TR IR P 3.540 |...... 2.927 06/24/2019. | 05/01/2028.
49326 EJ 8 |[KEYCORP.. . ...102.484 2,049,680 ..2,000,000 ,961,932 4,336 2550 |...... 2.825 10/16/2019. | 10/01/2029.
55279H AQ 3 |MANUF & TRADERS TRUST CO ...106.856 1,068,560 1,000,000 ...1,016,579 [P151S) ORI IR Do 3.400 |...... 3.077 04/30/2019. | 08/17/2027.
55279H AK 6 | MANUFACTURER AND TRADERS ...104.500 1,000,000 | ................984,560 |........ ABAT | oo | e | e 2.900 |...... 3.430 08/04/2015. | 02/06/2025.
57636Q AB 0 |MASTERCARD INC. ...105.241 ....2,000,000 | .............2,004,266 |......... (1,808) | cvvvoverrrerermenns | cevererrseineriennns | s 3.375 | ... 3.276 08/08/2018. | 04/01/2024.
58933Y AR 6 |[MERCK& COINC ...104.755 1,000,000 (B09) | cvvvuermeererieees | e | s 2.750 |...... 2.716 02/18/2016. | 02/10/2025.
59156R  BM 9 |METLIFE INC. ...105.178 ..1,000,000 ..992,974 2,074 | oo | e [0.3.000 | 3.235 10/26/2015. | 03/01/2025.
59217G  AX 7 |METROPOLITAN LIFE GLOBAL FUNDING ...102.389 ..500,148 (140) | covvevererrerieens | v [ 000:3.000 [ e 2.970 11/02/2015. | 01/10/2023.
594918 BY 9 |MICROSOFT CORP.............. ..109.041 | .................545,205 | ................500,000 | ................500,584 |......... (110) [ v | eerverrersernenninens [ 000e3.300 [ e 3.274 02/01/2017. | 02/06/2027.
641100 AF 1 |NETAPP INC ...104.527 ..1,500,000 | .............1,496,006 |......... 1,365 [ .ovvevrevcrverns [ e [ 2000:3.300 | e, 3.402 01/17/2018. | 09/29/2024.
654106 AK 9 |NIKEINC ...106.406 1,000,000 | .............1,073,629 |........ (T211) [ e [ e | 0000:2.850 | 1.854 02/25/2021. | 03/27/2030.
665859 AP 9 |NORTHERN TRUST CORP ...109.334 revenenennn. 1,000,000 | ............ 1,034,110 | ......... (8,280) | cvvvuverecerrririenns | verererernceierineine | 0000003950 | e 3.001 09/27/2017. | 10/30/2025.
670346 AS 4 |NUCOR CORP........ccostrrmrrrarrenes 2103181 [ e 1,547,715 | oo 1,500,000 | ..coovvnnee 1,560,092 |......... (6,658) | cvvoverneerreriveins | vereererneerisninneins | 0002700 | e 2.162 06/23/2020. | 06/01/2030.
67066G  AF 1 |NVIDIA CORPORATION.... ...106.319 2,126,380 ......2,000,000 ..2,169,362 |......... (8,638) | cvvvvvreererrrireens [ vrernriveiiievriienins | 20002850 | i 1.713 07/23/2021. | 04/01/2030.
69349L AG 3 |PNC BANKNA. ...101.668 1,016,680 ....1,000,000 | ................995,795 |......... 4,895 | ..o | e | 0002700 | e 3.215 08/04/2015. | 11/01/2022.
744448 CH 2 |PUBLIC SERVICE CO COLO ...101.332 2,026,640 2,000,000 | ..coeveeer 1,986,047 | oo | i 1180 [ [ [ 202,500 | o, 3.094 03/01/2018. | 03/15/2023.
747525 BK 8 | QUALCOMM INC ...100.964 2,019,280 | ..............2,000,000 | .............2,030,070 |......... (3,379) | oo | vererereneenenineine | 0002150 | e 1.949 05/21/2020. | 05/20/2030.
855244 AZ 2 | STARBUCKS CORP 102,093 | oo 1,020,930 | .oooovrerne 1,000,000 | .............1,011,079 |........ (T11) | oo e [ 0000 2.550 [ eie 2.407 05/18/2021. | 11/15/2030.
857477 AL 7 |STATE STREET CORP ...103.120 1,031,200 ......1,000,000 | ................996,650 |......... 2,345 | oo | e | 20031000 | 3.352 05/16/2014. | 05/15/2023.
78486Q AD 3 | SVB FINANCIAL GROUP............... ...105.584 ....2,000,000 | .............1,994,515 | ......... 1,656 [ .oovveeererrenins [ e [ 200:3.500 | e, 3.595 01/18/2018. | 01/29/2025.
907818 FQ 6 | UNION PACIFIC CORP. ...104.961 1,000,000 | .............1,077,049 |......... (1,112) | oo | e | 2002891 | i 2.247 10/05/2021. | 04/06/2036.
92826C AK 8 |VISAINC ...102.469 12,500,000 | ..ovoeerree02,760,750 | oo [ e (12,095) [ ..ovevvvrvrinrines [ v [ 02,700 | e, 2.000 08/12/2020. | 04/15/2040.
94106L BP 3 |WASTE MANAGEMENT INC...... .....94.266 1,000,000 990,137 986 | .ovuverererneerinnin | werreerirneirnneinneins | e 1500 | i 1.616 11/09/2020. | 03/15/2031.
94974B  GA 2 |WELLS FARGO & COMPANY. ..105.172 ..1,000,000 ,008,644 (3,043) | oo | e | 200003300 e 2.963 03/28/2016. | 09/09/2024.
94974B  GP 9 |WELLS FARGO & COMPANY.... ...106.607 2,000,000 ...2,013,443 (3,315) | covvvereereriveen | vereererneerneninneins | 0003550 | e 3.358 05/02/2017. | 09/29/2025.
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Showing all Long- Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 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
Designation,

F NAIC

[} Designation Current Year's

r Modifier and Unrealized Other-Than- | Total Foreign Stated

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

g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | tive 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
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUET ObIGAtIONS. .........vvrersiiieririisissierssisi s sesssensssssnssssens | srssnsasens 92,632,760 XXX ] 94,905,008 | ............ 90,198,000 | ........... 92,061,987 0 (214,769) 0 0 XXX XXX XXX | e 749,510 | ..... 2,634,346 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
590218 AF 0 l ML MTG INV TR 2006-F1.... | ....... | . | ........... 4 | 3B M. | o 16,608 |.....66.606 [ ....ccocoorrinnns 11,103 [ s 16,670 | ..... 11,103 (973) [ RO FFVRURIRROT O 6.000 |...... 6.148 [MON... | oo 83 | s 1,000 | 09/13/2007. | 04/25/2036.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 16,608 XXX | e 11,103 | e, 16,670 | ..... 11,103 (973) 5 0 0 XXX XXX XXX | s 83 | i 1,000 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
30292R  AJ 3 | FREMF MORTAGE TRUST 2015-K4B..........cccvvvvriveireirerineerenrnniesinnineninnnns | wvvvne [ [ verinnns A1TA i | 1,044,922 |..105.316 | ...covvnee 1,053,160 | ..covvevrnnne 1,000,000 | ..o 1,026,276 |........... (7,814) | oo v [ s 3.695 |..... 2.826 | MON... 07/24/12019. | 04/25/2048.
30291G AN 9 | FREMF MORTGAGE TRUST 2013-K27.......covuiiriinirnerinnnnsnsssesenssssessnss | evnnees | oo | coenernnens 4 B 508,906 |...102.341 500,000 501,272 | [(IT)] I [N Jr 3496 |..... 3.237 |MON... 03/10/2015. | 01/25/2046.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securitie: . 1,553,828 XXX 1,527,548 0 (9,045) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
314353 AA 1 ‘ FEDEX 2020-1 CLASS AA | ....... | . | ........... 1 | 1.DFE........ .1,041,009 |.....98.562 . ...1,038,341 11,040,870 | ........... [(KE))] I TR Jr 1.875 |..... 1.822 |FA...... 07/26/2021. | 02/20/2034.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. ..o .1,041,009 XXX . ....1,023,409 | ... ..1,038,341 | ... .1,040,870 0 (139) 0 0 XXX XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ... sensssessssssnssnens | ossesenes 95,244,205 XXX | e 97,504,385 | .......c.... 92,753,011 | .oovvvvve. 94,641,508 | ..o (973)] oo (223,948) | ..o 0 s 0] XXX XXX XXX XXX XXX
Totals
7699999.  Total - ISSUET OBIIGAHONS........verressersserrsserssens et ssss st | eeniines 178,474,196 XXX | s 182,038,649 | .......... 174,332,265 | ......... 177,375,649 | .o 0 | s (423,793) 0 0| XXX XXX XXX XXX XXX
7799999. Total - Residential Mortgage-BaCked SECUMHES. ... ... cvuuruurrririseisersesissensssssseesssnsssss st ssnissssssnsenens | eesessenes 17,944,074 XXX [ s 17,992,686 | ..cooveenes 17,217,111 [ e 17,794,165 | oo [C1E)) 10,145 | oo (V1] I 0| XXX XXX XXX XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMTIES. ...t sessnees | sersessssnees 1,692,484 XXX ....1,698,282 ...1,623,938 .1,658,088 0 (9,614) 0 0| XXX XXX XXX XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMHES. ..o vrvrireireisersriissrsenisesiseeeas 1,973,857 XXX | . ..1,921,622 | ... ...1,883,623 | ... 1,923,746 0 (1,931) 0 0| XXX XXX XXX XXX XXX
8399999, Grand Total = BONGS.........vuurirriuiiiireieriiiie ittt | erireres 200,084,611 XXX | e 203,651,239 | ..coevvne 195,056,937 | ......... 198,751,648 | .....covvvneee (973) | v (425,193) | ovvvvvrrirns 0 [ oo 0 XXX XXX XXX XXX XXX
Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. 1A 50,647,911 1B s 26,041,308 1C 19,927,918 1D ... 15,706,772 1E ... 5,185,947 1F s 17,353,217 1G ...26,832,212
1B. 2A 26,265,656 2B 9,759,512 2C s 1,020,092
1C. 3B . 11,103
1D. 4B ..
1E. BB i 0
1F. B 0
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SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
NAIC
Designation,
NAIC
F Current Year's Designation
or Rate per Unrealized Other-Than- Total Foreign | Modifier and
ei Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange SVO
g| Number of Par Value | Rate per | Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B/A.C.V. Change in Administra- Date
CUSIP Identification Description Code| n Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) I Accretion | Recognized (15+16-17) B./AC.V. tive Symbol | Acquired
Industrial and Miscellaneous (Unaffiliated) Red ble Preferred
585517 AA 5 | MELLON CAP IV....ioiiiriiisserriisssesssssesssssssessssssesssssssssssssssssssssssssssesenss | soseenes | | ........ 3,000.000 | ...... 1,000.00 | ..o [ covrrenen 2,718,000 |..1,000.100 3,000,300 2,718,000 | ..oovvveerirenriiens [ v 121,333 2AFE..... 03/01/2018.
8599999. Total - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 2,718,000 XXX 3,000,300 2,718,000 0 | 121,333 0 0 0 0 0 XXX XXX
8999999. Total - Preferred Stocks. 2,718,000 XXX 3,000,300 2,718,000 0 ... 121,333 0 0 0 0 0 XXX XXX
Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. TA 0 1= 0 1C e 0 1D e 0 1E i 0 TF i LT
1B. 2A 2,718,000 2B s 0 2C 0
1C. 3A 0 3B i 0 3C i 0
1D. AA e 0 AB s 0 AC 0
1E. BA e 0 1= 0 5C i 0
1F. [ 0
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
NAIC
Designation,
NAIC
Current Year's Designation
F Rate per Unrealized Other-Than- Modifier and
or Share Used Nonadmitted Valuation Temporary Total Change in Total Foreign SVo
ei|  Number of Book/Adjusted to Obtain Declared but | Amount Received| Declared but Increase Impairment B/A.C.V. Exchange Change Date Administra-
CUSIP Identification Description Code [gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | tive Symbol
9899999. Total Common and Preferred StOCK.............c..ciiiiiiiiiiiiniisiiieie e sssssisiesiene nsians 2,718,000 XXX | s 3,000,300 | ..oovcrrrenes 2,718,000 | .......... 121,333 0 (U T (U IO 0 XXX XXX
Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. 1A .. 1B . 1C . D s 1E s 0 {1 S 0 16 i
1B. 2A . 2B . 2C .
1C. BA 0 3B s 0 3C
1D. AA 0 4B e 0 AC )
1E. BA e 0 BB e 0 BC i
1F. B s 0
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American Commerce Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. States, Territories and P:

57582R YN 0 | MASSACHUSETTS ST....coiiimriniiieirieieseiemissiessessssesensessssssenes 03/05/2021........ WELLS FARGO SECURITIES, LLC 2,558,115 ...2,425,000

646039 XY 8 |NEW JERSEY ST 11/03/2021.. WELLS FARGO SECURITIES, LLC 1,038,460 ,000,000

649791 QB 9 |NEW YORK ST . 04/16/2021........ RAYMOND JAMES........coovvmiiiirireieineiresinsieesenienas 2,054,665

882724 QM 2 |TEXAS ST...ccoooivivvircvivrirnne 05/03/2021........ FIFTH THIRD CAPITAL 1,072,000

97705M  SC 0 |WISCONSIN ST. 02/12/2021.. FIFTH THIRD CAPITAL 1,523,670

1799999. Total - Bonds - U.S. States, TEITHOMES & POSSESSIONS...............cviviuieiiieisieeiieriiiieieseiesstesessse s iessssessstens tstsssesssssssessessessssssesssssesessessesssssssesssssessssassessssassesssssessssensesssssssesssssnsnsansessesassnns 8,246,910
Bonds - U.S. Political Subdivisions of States

54438C  YP 1 |LOS ANGELES COMMUNITY COLLEGE........ccccsiiirniiirmiiniirinisersirnnienns 01/26/2021........ RAYMOND JAMES.........covmiiiirieieineieeisisisenienns 1,561,468 | .ooovres 1,495,000 6,822

709699  KS 0 |PENTUCKET MA REGL SCH DIST.......ccovtiviireireireieisereeeeseenines 05/13/2021........ BAIRD, ROBERT W. & CO 1,930,000 | .oooorvieeeis 1,930,000

797272 QV_ 6 | SAN DIEGO CA CMNTY COLLEGE 01/21/2021........ WELLS FARGO SECURITIES, LLC. 2,917,302

2499999. Total - Bonds - U.S. Political SUDGIVISIONS O STAIES.........vuuiuiuiiiiisiiieiieieiissi it bi s eebsess e bbbt 6,408,770
Bonds - U.S. Special e and Special A

010268  CT 5 | ALABAMA FEDERAL AID HIGHWAY FIN.....ccoorivimiiiiiriieinsinereriseeesinnnes 10/22/2021........ WELLS FARGO SECURITIES, LLC 1,992,180

299461  SX 2 |EVANSVILLE IN SEWAGE WKS.... 07/19/2021........ BAIRD, ROBERT W. & CO 1,500,000

797400  LP 1 | SAN DIEGO CNTY CALIF REGL TRAN.......coiiuiiiniiinniistisnissrenssnesenssninsines 02/01/2021........ J.P. MORGAN........... 1,070,450 | oo 1,000,000 | oo s 11,007

3199999. Total - Bonds - U.S. Special REVENUE ANA SPECIAl ASSESSIMENES. ... ... euuurruerseresresessersssesssssssersasesassessssssesies | eesessassasssasssessassssssessasssessessssssessasssessanssessessasssessesssessassssssnssasssessessnssessanssnssanssnses 4,562,630 | oo 4,500,000 | oo 12,378
Bonds - Industrial and Mi:

78016E  YH 4 |ROYAL BANK OF CANADA 10/26/2021........ RBC CAPITAL MARKETS 998,840 | ..o 1,000,000

03073E AT 2 |AMERISOURCEBERGEN CORP.. 10/25/2021........ RBC CAPITAL MARKETS 2,030,200

031162 CW 8 |AMGEN INC 07/22/12021........ FIFTH THIRD CAPITAL 2,062,400

036752 AP 8 | ANTHEM INC......oooiiimiiiiieriiteisriie st 07/22/2021........ FIFTH THIRD CAPITAL 1,048,780

048303  CJ 8 | ATLANTIC CITY ELECTRIC......c.cviriireririeeineieriseiresiesiseeesiessesenienes 03/31/2021........ J.P. MORGAN........... 1,487,040

314353  AA 1 |FEDEX 2020-1 CLASS AA 07/26/2021........ RAYMOND JAMES........coovmririniieierineienisisessssenns 1,070,414

38141G  XR 0 | GOLDMAN SACHS GROUP INC.......ccovvrriirneiirerineirenieriseesesinersesesenenes 01/25/2021........ GOLDMAN SACHS............... 1,008,070

654106  AK 9 [ NIKE INC.....oiiiiiiiiii i 02/25/2021........ WELLS FARGO SECURITIES, LLC 1,080,840

67066G  AF 1 |NVIDIA CORPORATION........ccorvmrirnriierirerirrirreieniens 07/23/2021........ RAYMOND JAMES.........oovrimrrieriririnriierinsrienienes 2,178,000

855244  AZ 2 | STARBUCKS CORP..........ccomviririiiiintierinnieeissieresissiesisiees 05/18/2021........ RBC CAPITAL MARKETS 1,011,790 | oo 1,000,000 354

907818  FQ 6 | UNION PACIFIC CORP.......ccoviiimriirsrissiersssissisnssneenes 10/05/2021........ Exchg from 907818FP8 1,078,161 ...1,000,000

3899999. Total - Bonds - INAUSHrIal AN MISCEIIBNEOUS. ... etttk e eef R0 15,054,535 .14,567,670

8399997. Total - BONAS - Part 3. 34,272,845 .33,022,670

8399998. Total - Bonds - Summary Item from Part 5 2,986,544 3,000,000

8399999, Total - BONAS. ......ovuuiieiiiiciiiisersiisieni s 37,259,389 .36,022,670

9999999. Total - Bonds, Preferred and COMMON SEOCKS............cciueiueiiiiieiieieicieiie sttt s s ssss s sssssessessesessessebse s e s e s s e s s b s s s b s st s a1 b st b e s s b1 bbb b s s st bt n s st nsa 37,259,389




Annual Statement for the year 2021 ofthe AMerican Commerce Insurance Company

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

F Current Bond

0 Year's Interest /

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

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

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
36225B GW 2 | GNMA POOL #0781113 1211572021 [VARIOUS ...ccoooccevrmsrrsriree | | 8405 | o 8405 | oo 8712 | oo 8567 | | o ™ (7) 11/15/2029.
38377V T8 9 | GNMA REMIC TRUST 2011-68.. .| 04/20/2021. | PRINCIPAL RECEIPT...ooccvvee | | 488,285 | oo 488,285 | ......... 499,087 | oo 889,336 | oo | o (1,051) (1,051) 07/20/2039.
83162C TA 1 |SMALL BUS ADMIN GTD DEV PTC .107/01/2021. | PRINCIPAL RECEIPT 321193 321193 | oo 354466 | oo 336,059 | oo | (14.966) | oo | o AR L)) 01/01/2030.
0599999. Total - Bonds - U.S. GOVEMMENL.........ovcuuurirrrirerissssresiisniins s sssssssssssssssssssssssnens | 817,883 | .......... 817,883 | ..........862,265 | .............834,062 | ................ 0]... (16,024) | ccoovvvvverene. (] [RTZ)) — 0 XXX
Bonds - U.S. States, Territories and Possessions
20772) M2 5 |CONNECTICUT ST « | 1214/2021. | WELLS FARGO SECURITIES, LLC..cooo. | ] 2,140,000 | ....... 2,000,000 | .......2,080,600 | .......... 2,042,054 | oooooovcrrire | coere (8,298) (8,298) | ovveerrereoe | v 2,033,756 | ..oovoercerees | oo 106,244 | ....... 106,244 | ....... 91,575 | 08/01/2025.
57582R YN 0 [MASSACHUSETTS ST... <[ 1072012021, | VARIOUS....oooeesvessveeessine | 15,735 | oo 15,735 | e 16,599 | oo | o (22) (22) (841) | s 333 | 09/01/2039.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS.................civimiiiis wovrnnciviinssssisssiss s | 2,155,735 | ....... 2,015,735 | ....... 2,097,199 | ..........2,042,054 | .oooovverr. 0. (8,320) 0 (8,320) 0 05,403 | ....... 91,908 XXX
Bonds - U.S. Political Subdivisions of States
930863 U2 9 |WAKECNTY N Cuorrseeeceeeees | . [ 04/01/2021. |CALLED @ 100.0000000......vvvvvvvvvvvvvrrrens | 1,000,000 | ....... 1,000,000 | ...... 1,000,000 ) I (0] Y [P 1,000,000 | oovvveveennernns [ eeenvnesmsnnennnes | consnnernnnneneen | oo 17,000 | 06/01/2027.
2499999. Total - Bonds - U.S. Political Subdivisions of States.............ccccuvvviiiiiies  covvviiincriiiinsssssssessssssssssssssssssssssnsnn | 1,000,000 | ...... 1,000,000 | ...... 1,000,000 11,000,000 0 0 0 (U 1,000,000 [.ocoovieenia0 [0 | 0 | 17,000 XXX
Bonds - U.S. Special Revenue and Special Assessment
01026C AC 5 |ALABAMA ECONOMIC SETTLEMENT................ .. [ 09/15/2021. | Sink PMT @ 100.0000000.........coovvvvvceeees | L 165,000 | .......... 165,000 | .......... 162,931 | v 163,483 | covvvvveeeererecers | e 1,517 L3 VA RIS I 165,000 | covvoorveeerei | cemveeeeeieennien | oo (I 5,219 | 09/15/2025.
31396P GT 2 |FANNIE MAE - ACES .| 12/27/2021. | PRINCIPAL RECEIPT....oocoovoc || 21,056 | oo 21,056 | oo 23556 | . 22,274 | oo | e (1,218) (1,218) 10/25/2032.
3136A7 DJ 8 |FEDERAL NATL MTG ASSN REMIC TR .| .. [ 12127/2021. | PRINCIPAL RECEIPT 202735 202,735 | .......201.943 | .. 202,242 | ... 493 493 01/25/2042.
3140X5 M4 2 |FN#FM2178....ccvocieneeerecneseieiens .. [12/27/2021. | PRINCIPAL RECEIPT........oooovommmvvcivivnn | 692,223 | oo 692,223 | oo 721,858 | oovevrrrcer s T1BATE | oo | v, 01/01/2050.
31409 VX 6 |FNPL#BM5129 .. | 12127/2021. | PRINCIPAL RECEIPT. 331,753 331,753 | oo 352,436 | ..............350, I ...331,753 07/01/2047.
3138ER 2K 5 |FNCL PLAALITTT....occcvvveecriiicsnveiisensriinens .. | 1212712021, | PRINCIPAL RECEIPT.....oooovvvsmsennvvvvnn | 1,019,754 | ....... 1,019,754 | ....... 1,104,203 | ..cco0s 1,087,207 | oovvveereios | e 1,019,754 01/01/2047.
3138WG RK 2 |FNCL PL#AS6789... .| 12/27/2021. | PRINCIPAL RECEIPT. ) 162,078 | . 162,078 | oo 172,208 03/01/2046.
3138WJ B3 1 |FNCL PL#AS8157... . [12/127/2021. | PRINCIPAL RECEIPT 1,199,018 | ......1,199,018 | ... 1,291,754 10/01/2046.
31334X GB 9 |FNCL PLAQA1094.. . [12/27/2021. | PRINCIPAL RECEIPT. 1522.286 | ... 1522.286 | ... 1577.469 07/01/2049.
31334X  ZZ 5 |FNCL PL#QA1660... .| [ 12/27/2021. | PRINCIPAL RECEIPT 1463.901 | oo 1463.901 | oo 1,501,871 08/01/2049.,
313390 CN 8 |FNCL PL#QA3677 .| 12/27/2021. | PRINCIPAL RECEIPT 579593 | ..o 579593 | . 572,167 10/01/2049.
313300 3M 0 |FNCL PL#QA4404... .[12/27/2021. | PRINCIPAL RECEIPT... 486307 | oo 486307 | o 501,466 ) 11/01/2049.
3133N3 VW 1 |FNCL PL#RE6029 .| 12/27/2021. | PRINCIPAL RECEIPT...... 751330 751330 | .......760,017 ) 02/01/2050.
3133N3 W9 1 |FNCL PL#RE6072 .| 12/27/2021. | PRINCIPAL RECEIPT. 181,586 181,586 | ... 185,105 ) ) 11/01/2050.
31418A L5 5 |FNMA PASS-THRU PL#MA1247 .| [ 12/2712021. | PRINCIPAL RECEIPT....occvvriie | | 307,682 | ..o 307,682 | oo 324028 ) ) 11/01/2042.
3140X8 AZ 0 |FNMA PL#FM4523 .| 12/27/2021. | PRINCIPAL RECEIPT 293 853 23853 | .. 232,527 ) ) 10/01/2050.
3140X8 K6 3 |FNMA PL#FM4816 .| 12/27/2021. | PRINCIPAL RECEIPT... 94074 | 94,274 | o 97869 ) ) 11/01/2050.
31397S KW 3 |FNMA REMIC TRUST 2011-30....ccccrccrcrcreres .| 05/25/2021. | PRINCIPAL RECEIPT . 103,025 | oo 103,025 | oo 1,077,099 | oo 1,034,291 o (3,266) 266) 01/25/2039.
544445 BB 4 |LOS ANGELES CA DEPT ARPTSR - | 1014/2021. | Exchg to 544445V\W6 & 544445VX4........ | ] 2,500,356 | ...... 2,500,000 | ... 2,502,500 | ....... 2,500,824 |..... (468) (468) 05/15/2022.
64971W XD 7 |[NEW YORKNY CITY TRANSITIONAL.. .1 03/08/2021. | RAYMOND JAMES..........ccooovrvvvirnrriinnns . . 545,000 | ......... 500,000 | .......... 503,970 | .... 502,106 |..... (76) (76) 11/01/2025.
977100 DA 1 |WISCONSIN ST GEN FD ANNUAL APPROP....... - | 12/114/2021. | BAIRD, ROBERT W. & CO......c0c00oooeevvr . o 1,025,000 | ....... 1,000,000 | .......... 973,190 | ............. 986,372 |..... 3,775 3,775 . e 34,853 | ... 34,853 | ...... 24,559 | 05/01/2024.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES............  .cccuwwuuviiiiiiiiiiiiiiiiiisiiiiisisississisisssssssssssssssesssssssssssssssssssssssseesnees | 14,505,810 | ..... 14,435,455 | ... 14,840,167 | ......... 14,730,256 | ..ovvvvvvveeeeen, 0]... (302,267) 0 (302,267) 0].....14,427988 | ... 0 ... 77,822 | ......... 77,822 | ... 222,958 XXX
Bonds - Industrial and Miscellaneous
002030 AB 3 |AP MOLLER MAERSK A/S .| D[12/06/2021. [ CALLED @ 1074631670, oo | | 1,074,632 | ....... 1,000,000 | .......... 998,260 | crrr0999,275 | oovvvccvcereee | e dT2 | oo | o172 [ | e 999,447 | ooovecvcces | eereeenn553 | 553 | 119,840 | 09/22/2024.
78012K KU 0 |ROYAL BANK OF CANADA.... - |A] 0171912021, | MATURITY oo | ] 1,000,000 | ....... 1,000,000 | .......... 992,420 | 10999801 | oo | o199 | o | e 199 [ | o 1,000,000 | coeeeveres | o | ceeveenerseen0 | e 12,500 | 01/19/2021.
822582 BT 8 |SHELL INTERNATIONAL FIN - | D{09/28/2021. | GOLDMAN SACHS.......oocccomsersciemsc | 1,612,995 | ....... 1,500,000 | ....... 1,528,230 | vrreoec 1,516,352 | oo | correeee2128) | oo | eevereiens(2128) [ | e 1,514,224 | oo | 098,771 | 0 98,771 | 38,333 | 05/10/2026.
89114Q BL 1 |TORONTO-DOMINION BANK - |A]07/13/2021. | MATURITY. . N 1,627,000 | ....... 1,627,000 | ....... 1,581,577 N 1,627,000 | oo | oo | eeevecernrneen0 | 29,286 | 07/13/2021.
19416Q EG 1 |COLGATE-PALMOLIVE COMPANY........ccocovvvvnne .| 12/14/2021. | J.P. MORGAN.........covvvriinrienrirerienins . o 1,900,228 | ....... 1,811,000 | ....... 1,895,719 X 1,841,265 | ...ooooccovvvcceens | .....58,963 | .........58,963 | ....... 73,735 | 03/15/2024.
20826F AD 8 |CONOCOPHILLIPS.....oooccoooeeesseee s .| 11116/2021. | WELLS FARGO SECURITIES, LLC........| | 1584360 | ... 1,500,000 | .. 1573320 | o 2.530123 | oo | oo 700D o oo 007 | i 1,523,116 | oo | 61,244 | 61,284 | 50,669 | 11/15/2024.
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Annual Statement for the year 2021 ofthe AMerican Commerce Insurance Company

SCHEDULE D - PART 4

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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
126650 CU 2 | CVSHEALTH CORPORATION....oocccvvsiivrssrirrns -+ | 06/04/2021. | GOLDMAN SACHS....oooovesvessvvenssnns | s 2,135,480 | ....... 2,000,000 | ... 2,066,000 | ..... 2,037,358 |....... (2,325) (X715 ) I 2,035,032 | ..100,448 | ...... 100,448 | ....... 24,757 | 06/01/2026.
233851 CS 1 |DAIMLER FINANCENALLC... - [ 111212021, | FIFTH THIRD CAPITAL....coooeeesc | s 2,006,000 | ....... 2,000,000 | ..... 2,036,080 | ..o XV N2k N I O (7,431) [CZ7 X)) N B 2,001,312 | oo | e 4,688 | o 4688 | ...... 77,583 | 01/06/2022.
314353 AA 1 |FEDEX2020-1 CLASS AA..... | 08/20/2021. | PRINCIPAL RECEIPT...... 29,330 | wooore 29,330 | cooor 29,405 | oo | o (75) (75) 29,330 [ coooveereees | oo | oo 0 | 275 | 02/20/2034.
345397 WW 9 | FORD MOTOR CREDIT COLLC.... - [ 11/01/2021. | WELLS FARGO SECURITIES, LLC...oooooc | ] 1,033,900 | ....... 1,000,000 | ....... 1,012,720 | v 1,007,323 | oo | o (1,575) (1,575) 1,005,748 28,152 | ...... 42,238 | 09/08/2024.
369604 BG 7 |GENERALELECTRIC CO | 1210772021, | RAYMOND JAMES....coccvesvvsvssvcsnns | 1,559,400 | ....... 1,500,000 | ....... 1,594,050 | ........... 1,539,872 | oo | e (11,321) | oo | e TCRIE72) ) I - 1,528,552 | cooccoervreris | 000nn30,848 | ........30,848 | ... 63,000 | 03/11/2024.
38141G WC 4 | GOLDMAN SACHS GROUP... | 04/26/2021. | CALLED @ 100.0000000..........ccovvvvvvvcwees | 0o 1,500,000 | ....... 1,500,000 | ....... 1,507,710 | oo 1,500,640 |....... (640) [Z10) ) O 1,500,000 | oo | oo | eeeeeeeesieriiiO | e 22,500 | 04/26/2022.
590218 AF 0 |ML MTG INV TR 2006-F1 .. [12127/2021. | PRINCIPAL RECEIPT ... | 3,223 2317 907 3223 | i i 0 119 | 04/25/2036.
61761 VL 0 |MORGAN STANLEY... « | 12152021, | RAYMOND JAMES....coc oo | 2,122,600 | ....... 2,000,000 | ... 2,092,000 2,077,846 | oo | eeiens(18,797) | oo [ (18,797) | v | e 2,059,049 | ..oococcever | 100 83,551 | ........63,551 | ...... 84,894 |10/23/2024.
828807 CR 6 |SIMON PROPERTY GROUPLP - | 02125/2021. | WELLS FARGO SECURITIES, LLC......o.. | 1,080,000 | ....... 1,000,000 | ....... 1,054,500 | ...........1,019,505 (992) | oo | e 1,018,513 | oo | 081,487 | o 61,487 | oo 21,354 | 02/01/2024.
907818 EY 0 |UNION PACIFIC CORP - | 04/06/2021. | Exchg to Q07818FP8.......oooocoeeseeees | 1,080,464 | ....... 1,000,000 | ....... 1,096,020 | ........... 1,083,139 [PXC7(:)) [ I 1,080,464 | oocccccccevvvnnes | oo | cervrrsriiiini0 | s 160,203 | 09/10/2028.
124857 AS 2 |VIACOMCBS INC | 03/15/2021. | CALLED @ 104.0380000....ooscoscvsvoesc | 2,080,760 | ....... 2,000,000 | ....... 1,985,860 1,994,224 YT N B 1,994,770 | oo 000005230 | 05,230 | ... 109,927 | 02/15/2023.
94106L BD 0 | WASTE MANAGEMENT INC | 06/02/2021. | RAYMOND JAMES......oooccomsirrsirrnns [ P 1,554,074 | ....... 1,500,000 | ....... 1,532,755 | ...........1,518,190 [CTAT ) R P 1,514,776 | oo | 2039,298 | ......... 39,208 | ..... 19,900 | 05/15/2023.
3899999. Total - Bonds - Industrial and MiSCEIANEOUS.........cvvssvssonsisssinssins it | 24,984,446 | ....23,970,529 | ....24,579,813 | ........ 24,305,119 | .00 873 | 100ns(59,576) | ooviciiennn0 [ (58,703) | cvvvcciereec | o 24,275821 | .00 | ....553,233 | ......563.233 | ..... 951,113 | XXX
8399997. Total - BONdS - Pat 4. s | 43,463,874 | ....42,239,601 | ....43,379.444 | ........ 42,911,491 | .oovo00.. 873 | . (386,187) | o0 [ (385,314) | o0 | o 42,572,180 1,296,952 | XXX
8399998. Total - Bonds - SUMMary em from Part 5.........coovvssivvssisessssessisnss covsessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssess | 2,989,161 | ....... 3,000,000 | ....... 2,986,544 | .ooooooeerrr, VRN T P 2,988,699 | ..ovooccescccnn | o462 | 862 | 34375 | XXX
8399999, Total - Bonds el I 46,453,035 | ....45,239,601 | .....46,365,988 | .........42,911,491 (384,032)| . (383,159) | .. 5,560,879 1,331,327 | XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS..........ccccvvvrsicvmiivnsiii s | 46,453,035 XXX | 46,365,988 | ... 42,911,491 | oo 873 | o (384,032) | . (383,159) [ o0 | o 45,560,879 1,331,327 | XXX
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Annual Statement for the year 2021 ofthe AMerican Commerce Insurance Company

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

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - Industrial and Miscellaneous
126650 DQ 0 |CVSHEALTH CORP.......cccccovmrvnirirerirnns .. | 05/04/2021 | GOLDMAN SACHS........ccocosvvvvvrirrirerians 11/12/12021 | FIFTH THIRD CAPITAL......ovvvvivvnirniins | e 2,000,000 | ......... 1,906,080 | ......... 1,911,000 | ......... 1,910,538 | ...ovovvirrivens | e 4458 | .o [ v 4,458
907818 FP_ 8 |UNION PACIFIC CORP.....cccostvvnirnnrinnns .. | 04/06/2021 | Exchg from 907818EY0.......cccovunvrvinrirens 10/05/2021 | Exchg t0 907818FQ8.........oocvivvrnerinnins | ovies 1,000,000 | .........1,080,464 | ......... 1,078,161 .1,078,161 (2,303)
3899999. Total - Bonds - Industrial and Miscellaneous ..3,000,000 | .. 2,989,161 .2,988,699 0 2,155 0
8399998. Total - Bonds ettt eebteee s bt eeeties | edieebsestseesseeteessees e LR Lot E AL L LA ALtttk ens st snnanns | ensinees 3,000,000 | ......... 2,986,544 | ......... 2,989,161 | .........2,988,699 0 2,155 0
9999999. Total - Bonds, Preferred and COMIMON STOCKS. ..........ccoiiiiiiiiiis coeticteteeetetet ettt ettt sttt a et b s a e e s s te bt s s s et st et e b s es s et s se s et e s s eet et s s et et eb s se s et s sea et s asaetes s setesessnsetesnsetessssnsetanans | evesenen 2,986,544 | ......... 2,989,161 | ........ 2,988,699 0 2,155 0
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

CUSIP Identification

Description

Name of Subsidiary, Controlled or Affiliated Company

3

Foreign

4

NAIC Company
Code

5

ID Number

6

NAIC Valuation Method

Book/Adjusted Carrying
Value

Total Amount of Goodwill
Included in Book/Adjusted
Carrying Value

Nonadmitted Amount

Stock of Such Company

Owned by Insurer on Statement Date

10

Number of Shares

% of Outstanding

1

1. Total amount of goodwill nonadmitted

CUSIP Identification

Name of Lower-Tier Company

SCHEDULE D - PART 6 - SECTION 2

Name of Company Listed in Section 1
Which Controls Lower-Tier Company

Section 1

Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date

Total Amount of Goodwill Included
in Amount Shown in Column 8,

5

Number of Shares

6

% of Outstanding

NONE




3
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SCHEDULE DA - PART 1

ned December 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Ow
5 6 7

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 11 14 15 16 17 18 19
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued
Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) / Accretion | Recognized B./A.C.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest
Bonds - U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivision - Issuer Obligations
LOS ANGELES CALIF DEPT ARPTS R....cutiiiiisisissisenssessensssnsssnssenes | ........... ‘ . | 10/14/2021. | Exchg from 544445BB4 I 05/15/2022. | c.ovvvviienns 740,067 [ .o | o (39) 740,000 740,106 | ..o 2481 | | 262 | ... 2.60 [MN..... | oo 9,709 | i
2599999. U.S. Special Revenue & Special Assessment Obligations - ISSUEr OblIGAtIONS. .......ciiirs ittt enssnies | connsessnnsas 740,067 | ...cooern... (| (K1) I 0 0 740,000 740,106 | ............ 2481 | ................ 0 XXX XXX XXX | 9,709 | ............... 0
3199999. Total - U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed OblIgations............ererrrrrninnneissisesessessesseessessssesensessssessensssssssssanss | eosessesssenses 740,067 | .o { ] (K5°)] I 0 0 740,000 740,106 | ............ 2481 | o 0] XXX XXX XXX | e 9,709 | .o 0
Total Bonds
7699999. SUDEOLAIS = ISSUST OBIIGAtIONS. ... vveiveiieieieiee ettt ehd bRkt | ennienisenees 740,067 | ..ooovvrinninn 0 s (K12 T 0 0 740,000 740,106 XXX XXX XXX
8399999. Subtotals - Bonds 740,000 740,106 XXX XXX XXX
9199999. Total - Short-Term Investment: XXX 740,106 XXX XXX XXX
Line Number
1A. 1D e 0 1E 0 TF 0 1G e 0
1B.
1C.
1D.
1E
1F. B e 0
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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

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

3 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Bank of America 100 Federal Street, Boston, MA 02110 (3,684,204) | XXX
The Bank of New York Mellon. One Wall Street, New York, NY 10286. 19 100,252 | XXX
Deutsche Bank 60 Wall Street, New York, NY 10005...........cccevuerurrrerrereresiesiessesseseseseniens | eevenns (6,316) | XXX
JPMorgan Chase: 100 E.Broad St, Columbus, OH 43215 15,997 | XXX
BlackRock 30 One Financial Center, Boston, MA 02111 423 74,056 | XXX
Fidelity Govn't 2642. 500 Salem Street, Smithfield, RI 02917...........c.coerviinineneincereeniieniens [ | e 0.01 427 2,390,669 | XXX
0199999. Total - Open Depositorie: XXX XXX 869 0 (1,109,545) | XXX
0399999. Total Cash on Deposit XXX XXX 869 0 (1,109,545) | XXX
0599999. Total Cash XXX XXX 869 0 (1,109,545) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 770,412 | 4. April 4,039,438 | 7. July. 2,839,647 |10. October. 1,429,416
2. February 2,088,537 |5. May. 2,819,073 |8. August. 1,555,218 | 11. November. 2,278,536
3. March 1,842,779 | 6. June 1,075,803 | 9. September. (1,241,212) | 12. December. (1,109,545)

E27
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Ccusip

Description

3

Code

4

Date Acquired

Rate of Interest

Maturity Date

Book/Adjusted Carrying Value

Amount of Interest Due &
Accrued

Amount Received During Year

Line Nuber

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

.0

o o o o o o
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POSITS

SCHEDULE E - PART 3 - SPECIAL DE

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. AlBDAMAL ..o dAL i | bbbt ne | ebaet ettt | ettt eni ettt | cerereb sttt enaens | crenens
2. Alaska....
3. Arizona... .
4. Akansas........c.ccnmecrneiennen AR [ B.... | PROPERTY & CASUALTY .....coouiiimrimemmieiseisiesssessesssssesssssssssesssesssesssssssssssnss | stsesssesssesssssssssssssssnnes | ossesessssssssesssessssesssnssss | seessssssnsssnnes 164,633 | oo, 165,937
5. California...
6. Colorado.... .
7. ConNECCUL......cvvvvererervrirririias (02 1 IV IR
8.  Delaware
9. District of Columbia
10.  Florida....
1. Georgia.. 36,896
12. Hawaii....
13.  Idaho..
14.lllinois.
15.  Indiana...
16.
17.
18.
19.
20.
21. .
22.  Massachusetts...........ccccceeer. MA | L. Buio. | PROPERTY & CASUALTY ..o ....109,990 113,399
23.  Michigan....
24, Minnesota..
25.  Mississippi..
26.  Missouri.
27.  Montana
28.  Nebraska........ccoocovevivrveveneene NE ot [ bbb | ettt | e | e | e
29.  Nevada NV B.... |PROPERTY & CASUALTY .....coouiiimeireineiieiiesiiessssissessssssssssessssessssisssssssssnes 268,419 | ... 262,813
30.  New Hampshire.........coocreuennce NH|...... B.... [PROPERTY & CASUALTY ....ooviiiiiimiireririsiiesieissssssesssssesssssssssssessssssessessssses | sassessesssssesssssssssssesss | sessesessasssesssssnsssssessans | ovenes 541,895 | ..o 529,885
31 INBW UBISEY ot | e ettt en s s s | etsesseeeaentesse s et st entenies | netssensessee st ensessesetantans | sesesetessessenseentantentenaees | seeneees
32, New Mexico........cccoeververreeeec NM [ oo Biie. [PROPERTY & CASUALTY ..ottt 325,122 336,681
33, NEW YOTK.ooveiececrriciernrreeedNY i et | etites sttt | deeneeni et nes | eebensena st | erieees
34.  North Carolina...........ccceceeeerreee.NC [ oo Bire. [PROPERTY & CASUALTY ..ot 329,969 340,197
35. . . reveeeeeensres | s | s
36, ONi0..coovvrrcverrrerseireennisenenne OH [, B.... [PROPERTY & CASUALTY ....otviiiiiriirsiiciesisissisisssssie s ssssssssssssnes | soesssssnssnenes 3,749,940 | .o 3,758,513 | e | e
37.  Oklahoma..
38.  Oregon...
39.  Pennsylvania.........ccoorererniinnd PA | s | ettt nen | 4nsetsetentess st et entenanes | chestetseneeenast s s ntetenes | seesesesentenne st ensensenas | renenes
40.  Rhode Island
41.  South Carolina... .
42, SOUtN DAKOA. ... SD) [ i | et | erbter sttt ents | ettt e | eeteebeni et | erieees
43.  Tennessee.
44,
45, UBAN.cccrrcedUT [ i [ et | et ennt | areiess et | st | s
46.
47.  Virginia... .
48, WASHINGLON......oiiiciereeec e WA | e [ ettt bttt st sans | ebsessesntentesse st nsensentes | netensensessesensensessesetentans | sesesntentesses e ten st naees | seeneees
49.  West Virginia..
50.  Wisconsin
510 WYOMING. e WY [ i ettt naes | fetsesseteb et ns et b st enres | nebebens sttt bet s | enserebent et enaees | crenees
52.  American Samoa
53.
B4, PUBHO RICO....oourerrieerierinene PR i [ ettt | nestensssesssessssssensensnas | seesessess st ess st | seseest et enes | e
55.  US Virgin Islands
56.  Northern Mariana Islands..
57.  Canada......cuvmvirivinrirenns s | e seniens | et enennns | e | e
58.  Aggregate Alien and Other.... XXX XXX 0 0 0
59.  Total XXX XXX 3,758,513 1,777,688 | oo 1,785,808
DETAILS OF WRITE-INS
5801.
5802.
5803. ..
5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX (V1N IR (V1N IR 0 ... 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 8bOVe)......cvuueverrrrcrerarirnes XXX XXX e 0 [ 0 [ 0 [ 0

E29
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