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Statement for September 30, 2018 of the KENTUCKY E'\/”:)l_()YERSI MUTUAL |NSURANCE AUTHOR'TY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
Lo BONGS. ittt entne | ensnsrensanens 825,135,589 | ..oveveiririeienereneineins | e 825,135,589 | ...coverrinne 803,970,573
2. Stocks:
2.1  Preferred stocks
2.2 Common stocks
3. Mortgage loans on real estate:
3L FISEENS. ..ottt | setsties sttt ettt ntenes | srsestns s st nst st entents | feeeiessens ettt entns (010 RN
3.2 Other than fIrSEHENS......couciiiiciiciieriee bbb nes | sbiessiensisssisss st esbnnies | sessensiessisnssssss s | coonessness s L0 TN
4. Real estate:
4.1 Properties occupied by the company (less $.......... 0
ENCUMBIANCES)....vevvuererestiseieeiesese bbbttt ntns | sbbesisssessesenes 5,020,818 | ...oovirireriiiennnees | e 5,020,818 | ..covvviiriiene 5,020,818
4.2 Properties held for the production of income (less $.......... 0
ENCUMDBIANCES). ...ttt b st bbb s bssns | sbessessessesssastesesssbensessesss | essessessstessesssensessassesnsans | estessesssessessesessssassenss [0 R
4.3 Properties held for sale (less $.......... 0 ENCUMDBIANCES).....ovvierereireircieireiseeseieiersesiees | sernsiseesssessessssessssssesseses | eesesssssssessssssessessasssssnsss | oessessessnsssessnssassnssnssans [0 U
5.
.................. 72,259,614 | ....coivvrivierisrienenns | e 12,259,614 | ... 32,872,947
6. Contract loans (including $.......... 0 PrEMIUM NOLES)....ocvueiriveiieieiseissiesresessseses s sssssessssesses | srssssssessessssssesessssessesess | sesesessssesesssssssesassessssens | osesiesssssssesssessssassesses [0 U
7o DBIVALIVES. ...t | Shbe bbbttt | snbbensb bbb | e 0 [
8. Other iNVESIEA BSSELS.......c.uiiiiiiii bbb | orienssnssnees 12,640,509 |...cvvvririiiriiriiniiniinis | i 12,640,509 | ....occovvrrienne 9,235,298
9. ReCeiVables fOr SECUMEIES. .......vvuiiiiciis s sssinnes | coesiesieniens 10,020,107 | .oooovverrirrinniiniinisninnis | e 10,020,107 | .cooovveririniniiieiiesis
10.  Securities lending reinvested CONRIETAl ASSELS. ... seisssssesesssessesesas | sersssessesssssssssassesssssssesiess | siesessssssessessessssesesessnses | siesesesssssssesesssssesenns [0
11, Aggregate Write-inS fOr INVESIEA ASSELS........ccuiviririeieiiiesiei et essssessenes | aesssssssesssssssssassessessneas [ I [0 (O I 0
12.  Subtotals, cash and invested assets (LINES 110 11).......cccvvvrierrererneisnrsriesensnssessssrensensens | sonnerrennsnns 396,702,070 | ovovvivvnerieveiniisieinnnnnd0 | v 996,702,070 | ..oovvrrraene 911,642,297
13. Title plants less $.......... 0 charged off (for Title INSUETS ONIY).......cviveireiriiiieieieiseieseieissies [ crenieneseissssensssssessesens | seresessssesessssssssesessnns | cossesesssssssesssessssanseses [0 R
14, Investment incOme due and 8CCTUEM...........cc.viuriiiiiiii s | s 5,280,553 | ...ooiiriniiniininiiniins | e 5,280,553 | ..cvvoriiriis 5,352,520
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............cccvvvers | veverererrrennns 14,652,757 | coovverrrirrrernns 4,380,255 | ooovvrrerinns 10,272,502 | cooovvrrerrinns 10,501,158
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....3,214,081 earned but unbilled premiums)...........ccccoveees | vovvrrvrrsrnninns 39,447,923 | oo 679,384 | .oovvrriennn 38,768,539 | ..ovvveiriinens 39,725,019
15.3 Accrued retrospective premiums ($..........0) and contracts subject to
redetermination ($.......... 0) vttt bbbt | esbet sttt estens | sestest ettt b ettt ens | cberiess sttt (010 SN
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS...........ovuririirimiinieriesiesssseessissesinesisesies | s 100,954 | ..o | s 100,954 | ..o 79,517
16.2 Funds held by or deposited with reinSUred COMPANIES...........ccviveiiveieieeiesisiseieis | erresesissssssssssessssseseses | ssessesssssssesesssssssesesssenss | ssesessessssesesessssessesens 0
16.3 Other amounts receivable under reiNSUrANCE COMTACES...........vvriririirieriirineies [ errriinnininieisesenes | et | s L0 OO
17.  Amounts receivable relating to UNINSUIEA PIANS...........cccviuiiiieieiiieieie e sessssees | sersssessessssssessessessssssesess | sesiessssssessessessssesesesssses | sesesssssssssessesssssssesenns [0 R
18.1 Current federal and foreign income tax recoverable and INtErESt tHEIEON...........coveuciriieiieis [ oeesieieessieesiseiies | e | oeesienessssese e [0 TR
18.2 Net UEEITEA TAX BSSEL.......ccuirieriiiiir s | resb s nbbes | sbesb sttt | s LU N
19.  Guaranty funds receivable OF ON AEPOSIL..........cccviviueieiiiesie e sssstes | sersssesses st essessessssssesess | sresessssssessessessssessesessnses | stesesssssssssessesssassesenas [0 R
20. Electronic data processing equipment and SOfWATE...........covvveveiinrinesieseneesssseseinnees
21. Furniture and equipment, including health care delivery assets ($.......... (1) S T
22. Net adjustment in assets and liabilities due to foreign eXChange FAES.........cccveveiereiniins [ e | ereneisesessssssssessnns | oresesssssensesnenns [0
23. Receivables from parent, subsidiaries and affillates..........ccviurieieiciisieeeeseseens [ e | o | e ——————- [0
24, Health care ($.......... 0) and other amounts reCeIVADIE. ..........cvvverreirrieeeieeesssseens | e 353,853 | ovveiirieieinins 353,853 | verereieirieneenisnneinns [0
25.  Aggregate write-ins for other than iNVEStE @SSELS.........ccveierreerireieesssssesseseneinnes | orerissessassans 31,330,251 | oo 12,259,822 | ..coovvernne. 19,070,429 | ..ocovvvreen. 26,615,629
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)..........cevireieieisisieisiesesesssese e ssessssessesssssssens | svevessissnns 1,087,940,887 | ....cccovvvrnee 17,714,000 | .ccovernenee 1,070,226,887 | ..cceovvvveans 993,973,698
27.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........ocurieriens | corveinerniinsinsiineineiesnsines | sevsseessesssssssessesssssnssnsnns | sonesssssssssssssessssssssesens 0 |
28, Total (LINES 26 ANA 27)....uucuurecieieirneieisesssesese ettt sssssesssssasssssssssessssnns | sssessssssees 1,087,940,887 | ...ocvvvvirrnee 17,714,000 | ............. 1,070,226,887 | ...ccvvvrene. 993,973,698
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from oVErflow PAGE.........cccveevriveierieriesieieies | e [0 TN 0 [ oo 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNe 11 @DOVE)......ccieuiuireririiiiierieieissiesiessssssienes | oreessiesiesssssssessassesssns [ P [ [ I 0
2501. Receivables for Retroactive Reinsurance ReServes ASSUME.............ocurririneineineiins | covesiissiinsnens 19,070,429 |...ovvvvrrnrinrinrinninninnis | v 19,070,429 | ..ccoovvvirviinnee 26,615,629
2502. Prepaid PenSioN BENETILS. ........coiiiiireiiieieieiessssee et sssssssssesses | sssessesssssssassons 9,399,175 | oovvvrvrrrierine 9,399,175 | ovvereresieienisniennn [0
2503. Prepaid Retiree Health Insurance B I 2,063,185 2,063,185 | ..ooverererieieisrien 0
2598. Summary of remaining write-ins for Ling 25 from overflow Page........ccocveeieiereieniissies | cvveveissssssenenens 797,462 | oo 797,462 | oo L0 RN 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LN 25 8D0VE).....c..curieriurisriniessisrississessisssessnnisss | sonseeessninsenns 31,330,251 | ..o 12,259,822 | ..o 19,070,429 | ..o 26,615,629




Statement for September 30, 2018 of the KENTUCKY E'\/”:)l_()YERSI MUTUAL |NSURANCE AUTHOR'TY
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year

1. Losses (current accident year $.....65,603,869).........cceiiirrieiieiiiiiieieneieses st ssssses e sens | ensesesnssse s 581,457,982 | covvvevvrveeiiiienns 558,327,157
2. Reinsurance payable on paid 10sSes and [0SS adjUSIMENT EXPENSES.......c.vreuiirireieiirireieississesesssssssesssssssssssssessesssssssessessssens | srssessessessssssssessssssesesesssssssesss | seseesssnssesessssssesesessssasesesssss
3. LOSS AUJUSIMENT EXPENSES. .....ovuvriviiisctsietse ettt b bbb bbb bbb s bbb bbb a bbb s bbbt ensessesansns || evsessssssessessesnsaneas 44,627,237 | coveieeiiereiinas 43,558,258
4. Commissions payable, contingent commissions and other SIMIlar CNAIGES..........covurinieerssesssesssesesssssesesens | siesesnssssesesenn 10,528,129 10,841,626
5. Other expenses (excluding taxes, ICENSES ANG fEES).......ccvieiiiiiiiieeesee bbbt bestes s | sevessessesesesssssseene 4,971,808 [ .ooovvcvercreieieinas 5,553,573
6.  Taxes, licenses and fees (excluding federal and fOreign INCOME tAXES)........vuerrirrrirsrinrieiesisissessessssssssssesssssessesssssessessss | sesssesssssssessssesssssessesssssesssssens | nesessnsssssssssessssesssssessesssssens
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gaing (I0SSES))......ccwrrrrrrrrrerrrneenernsineinnees | seereresinsisesesssessisessssssessssesssees | eeestesssssessesssessessasssssssessssssenes
7.2 Net AeTRrred TaX HADIIILY........c.evveieiiericiciesss sttt s b s s bt es st s b st s ssesns | aessessestassse st essas s e s es s st s s tentnes | ersestenssessessen e bbbt
8. Borrowed money §$.......... 0 and interest thereon $.......... 0O O Tl PO PO OO PUOTTPUTE FOUTOTP TR
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....47,600 and including

warranty reserves of $.......... 0 and accrued accident and health experience rating refunds

including $.......... 0 for medical loss ratio rebate per the Public Health SENVICE ACL).........ccecvriieieieisieieeseese e sssssssenes | evereesssssssssesssnnens 73,597,241 | oo 71,487,584
10, AGVANCE PIEMIUM....vvvieeiicteieie ettt s et s s ss bbbt s e b b s s e bbb bbbt es s bt seb s b e b st s bt es s s banssssasssssnsnts | eesietassessesssssssessessnsssensessesnsesses | eveessssisssssesses st estessesnsesseseesensaes
11. Dividends declared and unpaid:

11,1 SEOCKNOIARTS. c...vvvevieesci sttt en s st s snes | sbsessnssnssnssentensanssessensnssessentnsss | Hressanssessnssentans e st st enssen e

11,2 POICYNOIAETS. .....cvcvvviciiiiieisciss ettt s b s bbb bbbttt s bbb s s s s st st s snbenns | absebastestesebastesse b e s st e s se st s stentens | stebsesstesses e s et en s st b st n st ee
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS).........cvvirrverrreriieieiisssres e sessesssssssessessses | sessessiessssssessssssseseeses (986,628)| ...ocvvvvvrerererrereians 459,627
13, Funds held by company Under reINSUTANCE rEALIES. .........cvvierreicriieieisseie sttt es s sse s snsessesenas | evsessessssessesissessesesanes 432,986 | .o 459,642
14.  Amounts withheld or retained by company for aCCOUNE Of OtNEIS..........cccciiiiiiieeecec s ssesies | crevesissesies e sesnans 11,753,996 10,571,124
15.  Remittances and itemS NOL AlIOCALEM...........cvverreiriiiiirieisiseie sttt b s nsansnssnns | ensessesnssessessnssnsesesanes I (T 842,533
16.  Provision for reinsurance (including $.......... (00T 111-To ) OO PO SPRTRPT DOSTOTT OO POTRTTO 101001 3,000
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FAIES.........cvvivieiririeieiesissee s esssenes | serssssssesesessssesessssssssssessessssesses | sriesessssnsesesnssssesessssessessesssns
18, DIAS OULSIANUING. ... eereriereeireiieeie ettt ettt s bbb bbb s st s snnte | enbsessestantsestessas b s ses st s e stentanes | eesstessessestes s e bbbt
19.  Payable to parent, SUDSIAIANES AN AffIlIALES. ..........errieiierririciersses st s s s s ssensnss | aessessessasssssessas s sesses s sestentnes | ersestesssssesses sttt enes
20, DBIIVALIVES. ... veceririecietsees st ss s bs sttt s 88 b s8££ eSS £ bRttt n b st nsenns | eetsnerest ettt st st nes | eesenteet ettt
21, PaYabIE fOF SECUMTES. ..uvvurvrrierssiseisesisssssstes st es st b bbbt bbb n bbb st s s s s n b s st s sentents | sbessessassnssestensnees 39,743,713 | oo
22, Payable fOr SECUMIES IBNMAING......c.ovuieririicireise ettt bbbt bbbt sb st | eebsesbesb e bbb s bbbt nb st nes | eessbeb b s es bbbttt
23.  Liability for amounts held Under UNINSUTEA PIANS........c.cirierieieiierinsieiessssssssiessss e ssessssssesssssssss e ssesssssesssssssssesssssessssssessensas | sessssessssssssessasssssesssssesessessanss | erimssessessessessssssessasssssessassssanses
24.  Capital notes $.......... 0 and interest thereon $.......... Dttt bbbt | entsens ettt enes | nebte sttt
25.  Aggregate Write-iNS fOr HADIIIES. .......cvevrrrrirririssieeisssiss st ssssssssssessssssssessesssssessenssnssessessensessens | srssssssessssssnsessnssss@0, 089y 14D | ovrrerrsrsssessssssaneans 85,123,163
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25).........ccceieieiniieeseeieeeese e sesssssesessessssessens | sens 787,227,287
27, ProteCted CEll HADIILIES. ......cvvevvrercerersesieis st sttt s s st st s s st s s ssensensnssensanssnssnnse | anssessossonsinssessanssessessanssnssestansanes | eesessonssnssessonsanssessansnssnssasssnssnses
28.  Total liabilitieS (LINES 26 AN 27)........ivrrririieiiriiniisnisississeisssssssisessessssssss sttt bbb ssesssesssns | osssssssssssssssssesnes 853,028,954 | ..oviiiiiniiiiniiieas 787,227,287
29.  Aggregate write-ins for SPECIal SUMPIUS fUNDS.........c.iveviveieieiesis et b bbb s bt sens | cbessesaesssnssess bbb es et en s sens [0 RO 0
30, COMMON CAPIAI SEOCK. ......cuivriviieiseisctcteie ettt sttt a bbb bbbt bbb bbb st s s b st s banss | nebaebestessessssensesses et sstensesebsntenses | eosessessssasses e st es e s e b b n s s bt es
31, PrEferred CAPIHAl STOCK.......ivivieiivcireietetes ettt et bbb bbb a bbbt b ae bbb s st b n b s sas | nebiebentes bbbt en s bntenaes | ebebese ettt es
32.  Aggregate write-ins for other than special SUMPIUS fUNGS..........cciiirieisiiicesies st esse s sssens | estessessssss ettt essessesas L0 T 0
33, SUIMIUS NOLES.....vuveureriiririeiseesesesseseesestse st s ees st s s8££ s et b s st s e s santnssns | nebsnssessanssessessansnssessanssesestensnes | eesestesssessessansnnssessen st s st enne
34, Gross paid in and CONTIDULE SUIMPIUS.........cuiviiieireiiiesieieic et b bbb s bbb en s s tensessessnss | ebsessstessesssastessesssssssessessesssentens | stessessssessessesssssssasses s entes s sanes
35, UNASSIGNEA fUNAS (SUMDIUS).......vuveiiiriiesieietesie ettt ettt st b bbb s bbbt s bt es s e s sstensesantas | sbestesssessnsesnsnes 217,197,933 | covveeceeeinne 206,746,411
36. Less treasury stock, at cost:

36.1 ... 0.000 shares common (value included in Line 30 $.......... 0ttt ensens | setesrest ettt ntentnes | ersentent ettt

36.2 e 0.000 shares preferred (value included in Line 31 §.......... 0)......

37. Surplus as regards policyholders (LiNES 29 t0 35, I8SS 36)........uuurrerrrnrrnierinernsieesssnssssssssesssessesssssssssessessesssssssssesssssessessessns | sssssssssssssssssssssens 217,197,933 | i 206,746,411
38.  Totals (Page 2, LINE 28, COL 3)...viiriiiirieiesissieis s sses s sss st st ssss st ssessssssessessassssssessanssessessansnss | sssessnsssssssssnsaes 1,070,226,887 | ..coovrvrrrrrrrrininns 993,973,698
DETAILS OF WRITE-INS
2501. Retroactive ReINSUrance RESEIVES ASSUME..........ccririrrriririseisesssssesssssssssessssssssesssssssssssassssssssssssesssssssssessssssessesssssessassenss | srnessessosssnssssessnsns 71,514,032 [ e 69,023,448
2502. Retroactive ReiNSUrance RESEIVE CEUBH..........cuuvirricieriesissessss ettt st ssss s ssesssssssssessessssssessensnss | arsvsssesssssessssonsans (28,012,860 ...cvvvvrrrrrcirrrinns (22,982,011)
2503. Funds Withheld on Retroactive Reinsurance Ceded 31,583,217 | oovverererireiierinnns 25,544,461
2598. Summary of remaining write-ins for Line 25 from overflow page 11,055,326 | wovevveerreiereinins 13,537,265
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 AD0OVE).........cviviiiiiiiiiiiesisiisseseesessssssssssssssssssssesessssessssessesssssessssssssssesnses | sresessissessesssnssnsans 86,139,715 | coovvviieien, 85,123,163

2901.

2902.

2903.

2998. Summary of remaining write-ins for Line 29 from overflow page

2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)

3201.

3202.

3203.

3298. Summary of remaining write-ins for Line 32 from OVEMIOW PAGE........cccevirireieicieese et bes e sssesesess | stessesssessssessessssssessesssessesenns L0 TR 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 A00VE).......ciiuiiiiiriieisiiisisissies et ssiesesssessssssssssssssessessssessessesssessessesnsss | srossesssssessssessesnsassessessnsssasens 0 | 0




Statement for September 30, 2018 of the KENTUCKY E'\/”:)l_()YERSI MUTUAL |NSURANCE AUTHOR'TY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct...... (Written $.....119,992,913)........ovieereeceee ettt sttt snssneens | eveesaeninies 118,063,212 | ..coovvvvee. 116,135,182 | .coverrvnes 155,029,740
1.2 Assumed . (written $.....1,839,513)... 2,202,555 | ... ..2,574,863 | ... ...3,332,996
1.3 Ceded............. (WHItEEN $.....3,765,048)......ccmrrurrererieiieriesessssisessssessssesssssssssssssssssssssssssssssssssssessssnsssnsssns |eossssesensenese 3y 109,048 [ iirivivnsviernnnns 3,429,035 | .o, 4,661,047
14 Net...ernne (WritteN $.....118,067,378)....cccvurreeieriericieisesese sttt stes s ssessssssssssssssens | evsessessenies 116,500,719 | coovrrrnnns 115,281,010 | oovcvrvrnns 153,701,689
DEDUCTIONS:
2. Losses incurred (current accident year $.....78,642,961):
2.1 Direct 84,315,084 |......cceouuee. 80,656,536 | ..ccoevvvne 110,293,383
2.2 ASSUMEB. ..oovuvieveie sttt sttt a bbb bbb e bbb bbb e s bbbttt en 594,355 | .o RIVEX I 20 1N IS 3,622,557
2.3 CRUABM. ..ottt st bbbttt bbbt s st s estentnns | ehiesiesseniiesens 2,410,843 [ i, 1,099,497 [, 1,616,306
2ANEL..coeeeeeeee s ...82,498,596 |... ..82,710,759 | ... ...112,299,634
3. Loss adjustment expenses incurred ...18,825,077 |... 14,186,459 |.....cceevneee 18,814,327
4. Other underwriting expenses incurred............ ..24,616,241 |... ..27,306,052 |.... .35,849,610
5. Aggregate write-ins for Underwriting GEAUCHIONS. .........c. it ssessns | sbenssss st sens st s sessns s 0 i) | 0
6. Total underwriting deductions (LINES 2 thIOUGN 5)........ccviieiiinieiieiisseieesssese s sesse s ssssssessesssssssessessssesses | svesessssenes 125,939,914 | ..............124,203,270 | .............. 166,963,571
7. NEetinCOME OF PrOECIEA CEIIS........cvuieieeririiiereieiieei ettt sttt | etinb et en st ettt serensnsenensnnes | oo
8. Net underwriting gain (loss) (Line 1 minus Line 6 + Line 7)... (9,439,195)] .. ...(13,261,882)
INVESTMENT INCOME
9. Netinvestment income earned 18,511,382 |.ccciriinne 16,844,524 |....cccvvunene 22,813,377
10. Net realized capital gains (losses) less capital gains tax of $.......... 01t e 6,850,897 |..covieiirnans 2,054,675 |..oooieririnnes 5,304,734
11. Netinvestment gain (I0SS) (LINES 9 + 10).....ciiuiuiiririieiiiesieieisiessesessisssesses s es e esse st sse s sssssssessessnss | sessessessssanees 25,362,279 | .overeerieinnne 18,899,199 |....cccvvrne 28,118,111
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered $.....55,599 amount charged off $.....702,476) ..(646,877)] .. .(375,258)
13. Finance and service charges not included in premiums | e, 1,320 |... e ———— 1,525
14. Aggregate write-ins for MIiSCEIIANEOUS INCOME.........iuiirieriniiniieierssisiessssseesessssss s ssssssssssssesssssessssssessesssnsses | ssssessssssssns (1,851,370) [ .ovvvenrinnns (3,029,567) [ .eovvivrnrinnns (3,762,569)
15. Total other income (LINES 12 thrOUGN 14)........ciuieiieeieieieeesie e bes s sss st ssessesessessesssssssssessessns | osressssssssesas (2,496,927)] oo (3,362,508)] ...oceeriinnes (4,136,302)
16. Netincome before dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Lines 8 + 11 + 15) ...13,426,157 |... 6,614,431 |.... 110,719,927

17.
18.

19.
20.

21.
22.
23.
24.
25.
26.
27.
28.
29.
30.
3L
32.

Dividends to policyholders
Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Line 16 minus Line 17)
Federal and foreign income taxes incurred.........
Netincome (Line 18 minus LiNg 19) (10 LINE 22).......curirrurirniiiinisieisiisiseie st ssss s sssssssssssssssenes

CAPITAL AND SURPLUS ACCOUNT
Surplus as regards policyholders, DECEMBEr 31 PriOr YT ... ssssee st ssssssssssenns
Net income (from Line 20)........cccovvvrvrnerniirninne
Net transfers (to) from Protected Cell aCCOUNLS..........cceveveiererceirireieieinnns
Change in net unrealized capital gains or (losses) less capital gains tax of $.......... 0.
Change in net unrealized foreign exchange capital gain (loss)
Change in net deferred iNCOME taX.......ccoovevererrrrerenerieninns
Change in nonadmitted assets....
Change in provision for reinsurance...
CRANGE 1N SUMIUS NOLES.....oucvueriecieiieiteie ettt
Surplus (contributed to) withdrawn from protected cells
Cumulative effect of changes in accounting principles
Capital changes:
32.1 Paidin
32.2 Transferred from surplus (Stock Dividend)

.............. 206,746,411

..13,426,157 |...

.............. 186,653,307
10,719,927

32.3 TraNSTEITEA 10 SUMIUS.......cvivieeieciiiesieictetese ettt b bbbt s st entesebstanss | nebstessessesssassessessstessenes | essesssnstessessssessesesessnses | essessessessssssessesssassesesas
33. Surplus adjustments:
331 PIH MMttt bR
33.2 Transferred to capital (Stock Dividend)..
33.3 Transferred from CAPILAL.......c.coevrirrees e bbbt
34. Net remittances from or (to) Home Office
35. DIVIAENAS 10 SLOCKNOIAES........uoveeieririieiciieiieierie it bbbt | cesenbesbseisesiessssbensensenbnes | enbessessestnsenensesssssnensnssas | cone
36. ChanQe iNtTEASUNY STOCK.........uvveieiiesicie sttt sttt bbbttt s s s ssansans | stssssessasssssessestensnssessanss | vestessnssessessassessssesssnsaes | stessessessesssssessanssssessanes
37. Aggregate write-ins for gains and losses in sUrplus...........cc...... ...8,477935 |.... ...8,5611,045
38. Change in surplus as regards policyholders (Lines 22 through 37)........cccccueieininriieiernsssessssssessssesssssesssssessenens 10,451,522 |...coccveennen. 13,058,799 |.....ccooeennen. 20,093,104
39. Surplus as regards policyholders, as of statement date (LINES 21 PIUS 38).......cccvvvvvrermrnrniereissrnssseessssesesseenenes | sesiernseenes 217,197,933 | .o 199,712,106 | .covvvvvnee 206,746,411
0501.
0502, oottt bbbkttt | ersets ettt nninnes [ seerinententententnssnnsnenes | e
0503, ettt bbbkttt | ersnens ettt [ seenesentent sttt | e
0598. Summary of remaining write-ins for Line 5 from overflow page. |-
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 ADOVE).........ccivivieeiiiiiiiisissnisseesesssessessssssssssssesessssessessssnsessess | oesessessesssessessessesssesses 0
1401, Net PEriOdiC PENSION COSL.......cvuririuriirisriciesiesssssssisssssssesssssssssssessessssssesssssssssssesssssssssessessssssessasssssessassassssssessesssssesss | sessssssssessas (1,679,587)| vovvvvrrrrrnnn. (2,250,519)| vvovvcvrrrrnnne (2,897,533)
1402. Net Periodic Retiree Health Insurance Cost... (171,783) | v (281,964)| ..vvvrrrierinns (367,952)
1403. Unfunded Pension Benefits..... . ..(497,084)] ... .(497,084)
1498. Summary of remaining write-ins for Line 14 from overflow page... | 0 | (0 R 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (LINE 14 8H0VE)......c.oiuiiiiiiiiiiieserctesesesssssssssesssssessssesssssssessssssssssssesns | seessssessesseses (1,851,370)] oo (3,029,567)] .oovvvrrinnes (3,762,569)
3701. Change in Projected PENSION BENEFILS........cccvvvevereieiiseeseese e sessssessessssssssssssssssssssessesssssssesssssessnssns | vensseessnineens:29201,454 | viivivieieinn, 8,197,450 | ..cevverrrrnnes 8,315,487
3702. Change in Projected Retiree Health Insurance.. 280,485 280,485 | ..oovereierinn. 875,784
3703. Cumulative Change in Accounting PrinCiples...........ccoeveveeunnnes TR [T .(680,226)
3798. Summary of remaining write-ins for Line 37 from overflow page... . 0 | e (0 TR 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LIN€ 37 8D0VE)......ciiiiiiiiiiiiiieinsi s ssnessnesnses | senssesssensnenas 2,481,939 |..oiiininn, 8,477,935 | ..o, 8,511,045

Q04




Statement for September 30, 2018 of the KENTUCKY E'\/”:)l_()YERSI MUTUAL |NSURANCE AUTHOR'TY
CASH FLOW

Currer%t Year PriorzYear Prior Yee31r Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums COllECted Nt OF FBINSUIANCE. ......cvuuivuerreiieeiriiei ettt | ebieisesinsines 118,051,398 | ..cocvrenenee 117,681,997 | oo 152,589,835
2. NEtINVESIMENTINCOME. ........cviviieiiieiiteie ettt bbbt bbb s sttt ants | saessesssnsenes 20,554,046 | oo 19,845,078 | .coveevvvvcinne 25,915,948
3. MISCEIANEOUS INCOME......cuveiriiiieiieiscisie ettt bbbttt s bbbt n bbb s s b s st ants | nnbastessessnsnes (2,496,927) | ..oovverrrninns (3,362,508) | ..coovrerrrrerenn (4,136,302)
4. Total (LINES LhIOUGN 3)......ucvuiiieiiieicicieie ettt bbbt ssensesnaas | evsssassinans 136,108,517 | .ooevvveine 134,164,567 | ..ccovvvverene 174,369,481
5. Benefit and 10SS related PAYMENLS.........ciuriiiirrieiiiesere ettt es st s s ebsntanns | sbessesesansenas 59,389,208 | .....ccoevvrrren 71,118,011 | o 91,698,553
6.  Net transfers to Separate Accounts, Segregated Accounts and ProteCted Cell ACCOUNES...........cveuiveieieveieiereiieiies | vevesiesesssesesessisssesesins | eviesssssssssessssssesesssssssens | sosssssesesssssssesessssessessens
7. Commissions, expenses paid and aggregate Write-ins for dEAUCHIONS. .........c.vvirririiiniinreeissssiessesses e sssssesesees | sressessessssenns 43,174,132 | v 42,949,758 | ..ovovrereinnn 56,202,803
8. Dividends Paid t0 POICYNOIAETS. ......cvuuivuierririecieiiecere ettt bbbttt es s sbnes | sesebsbsessestentessestanssessens | sebsessassssssessastantestestantans | asbsessessassnesestenssessesteneas
9. Federal and foreign income taxes paid (recovered) net of $.......... 0 tax on capital gains (I0SSES).... .. euurerrrerrrrrrrrieirns | rrersrasresiessssssesssssssssass | ossesessssessessessssessessessnes | oessssessasesssssssassessssassesses
10, Total (LINES 5 IOUGN 9)....couivviiiriiriiiiiciieiieiieci ittt entiens | sbessnssnees 102,563,340 | ..ooovvvneen. 114,067,769 ....147,901,356
11.  Net cash from operations (Line 4 minus Line 10) 33,545,177 20,096,798 26,468,125
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS. .. ivuiireireieise sttt | enbienbeenneas 142,351,337 | ccooovvvvnnne 147,432,954 | ............... 196,994,232
12,2 SHOCKS. ... veueeeieeeeseesesti ek | et nees 60,336,430 | ..cocverennene 20,965,300 | ..oovvvrrennne 28,734,927
12,3 MOMGAGE J0BNS......vuvicviiiiicitsse ettt et s bbbt s bbb bbbt n bbb sbenseses | siesessessesssastesesstensessesse | estessesastessesissensesesesentes | serestesses bbb nt s
12,4 REAIESIALE.......ouvicircricseiceee e | Sebent et ens | neriee st es | neree s
12.5  OthEr INVESIEA @SSELS.....vuvuuieueirciiieeiscrieesseiees st b bbb bbbt | sbbeebeb st en bbb st et nebinns | nebiets st et ses st nbesbes s | Haebsebsesbnsb et en bbbt
12.6 Net gains or (losses) on cash, cash equivalents and ShOrt-termM INVESIMENTS............cccceeiieriieiieeieeisees | e | sevssesisesessseessssssssssesess | esessesessesesssssssssesesssnnes
12.7  MISCEIIANEOUS PrOCEEAS. ......uvvirierieisetcieieise et s bbbt b bbbt et en s b tenne | sntessessnsansans 39,743,713 | oo 1,439,965 | .o
12.8 Total investment proceeds (LINES 12,110 12.7).....c.ccvvirriereiieiriieieiesseies et sssssssssesessssessessssssssssns | svsesissesseses 242,431,480 | .occvvveeene 169,838,219 | ...ccvvveveee 225,729,159
13.  Cost of investments acquired (long-term only):
1301 BONGS...vuuvisiiseiseisss st | enrienbiennees 166,193,412 | .covvrerenne 158,732,106 | ..cvvvrvrrnne 226,990,057
1312 SHOCKS. ... veueeeieeiesetseee iRk | erbnsbnesnees 68,883,248 | .....cevvvnvn. 18,590,771 | cooevvvrrennne 26,693,845
13,3 MOMGAGE I0BNS.......ovveirririicieieiiesi ettt sents | absntnbsessentnssessentensnnsens | nebsessantses s st n st tes | eesies sttt sttt
1314 REAIESIALE. .....cvuiuercrieieet ettt | etsenb bbb | bttt 8,400 | ..o
13.5  Other INVESIEA ASSELS........vuiviiviiciieicriies ettt st bbb s st et s s bnsessenes | sessssessessesineas 3,405,211 | .vveieeeeeeenieees | e 262,884
13.6  MISCElIANEOUS APPIICALIONS. .......vvveeerieririreicisresie ettt ns st s s | snressessnsassans 10,020,107 | .oovvrevrrvirnens 1,606,529 | .iovereririsereneisnisnieenns
13.7 Total investments acquired (LINES 13.110 13.6).......ccceiveririririiiireieieresiese s ssssese s ssssessesessssens | evsessssssenns 248,501,978 | ..o 178,937,806 | ....ccocveee 253,946,786
14.  Netincrease or (decrease) in contract 10ans and PrEMIUM NOES.........cueueeriiirrrireiriirereseissesseesssssssesssssssesessessssens | sonssessesessssessesessssesesiess | siesiessssessesessessssesessssanss | soesessesessessssesessssssesenns
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNE 14).......c.coerrminiuiminiiniieeinsineineiessssienseesssssissssssens | conessessnsseenns (6,070,498) | ...ovvrrvrenne (9,099,587) | ..ovveerrnns (28,217,627)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16. Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI NOES........vviveivieeiicicissies ettt bbbt bbb s bbb s s b st essesans | srebssessesssastesesssensessesss | estessessstessesssessessesessnses | sessssessessesssessessessssansensas
16.2 Capital and paid in SUPIUS, I8SS trEASUIY STOCK..........civirireiireiiiiiieisieeies et esse e ess et s sssssessssesenss | sresessssesesssesessssessssssesanse | sevssessssesessssesessssesessssesess | esessesessesesssissessssesessssenns
16.3 Borrowed funds
16.4 Net deposits on deposit-type contracts and other insurance liabilities.
16.5 Dividends to StOCKNOIETS...........cviueererieneiriinineeieeseieeeis . .
16.6 Other cash provided (APPHEA).........ccccvereiireeiiesiee et s s senans | nreressnnerenans 11,911,988 | .......c......... 16,330,290 | .coocoervvrnnnas 19,008,323
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)......... | cccccoeoviunees 11,911,988 | ..ccovriras 16,330,290 | ..cvoercrnan 19,008,323
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus LIn€ 17).......ccccevvervees | coverervirennns 39,386,667 | .....ccverrne 27,327,501 | .o 17,258,821
19. Cash, cash equivalents and short-term investments:
19.1 BEOINMING OF YBA.......ucviveiveieieisie ettt bbbttt bbb bbbt b bbb sae s stenees | ensesassesssans 32,872,947 | oo 15,614,126 | .coocevvvernne 15,614,126
19.2 End of period (LiNe 18 PIUS LINE 19.1)......ccuriuuriuuierieieirneiseisneisssiseissises st ssssssssssssssssssssssssnssns | sessssssssesanees 72,259,614 | ..ovvvvrrnnen. 42,941,627 | oo 32,872,947
|Note: Supplemental disclosures of cash flow information for non-cash transactions: | | |
20,0000 ootttk EE R E AL S Rttt ns st st st st entes | aentensteenteent st st ensanntens | srenstenstenntennteentenntententss | snisensiens et
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Statement for September 30, 2018 of the KENTUCKY E'\/”:)l_()YERSI MUTUAL |NSURANCE AUTHOR'TY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices, Impact of NAIC/State Differences

The accompanying financial statements of Kentucky Employers' Mutual Insurance Authority (KEMI) have been prepared on the basis of
accounting practices prescribed or permitted by the Department of Insurance of the Commonwealth of Kentucky. The Commonwealth of
Kentucky requires insurance companies domiciled in the state to prepare their statutory basis financial statements in accordance with the
National Association of Insurance Commissioners Accounting Practices and Procedures Manual (NAIC SAP), subject to any deviations
prescribed or permitted by the Department of Insurance of the Commonwealth of Kentucky. KEMI employs no accounting practices that depart
from NAIC SAP. Further, there have been no significant changes to KEMI's accounting policies during the year.

EIS EIS Year to Date December 31,

Net Income SSAP # Page # Line # 2018 2017
Net income, state basis XXX XXX XXX $ 13,426,157 $ 10,719,927
State prescribed practices that increase/(decrease) NAIC SAP 0 0
State permitted practices that increase/(decrease) NAIC SAP 0 0
Net income, NAIC SAP basis $ 13,426,157 $ 10,719,927
EIS EIS Year to Date December 31,

Policyholder Surplus SSAP # | Page # Line # 2018 2017
Policyholder surplus, state basis XXX XXX XXX $217,197,933 $ 206,746,411
State prescribed practices that increase/(decrease) NAIC SAP 0 0
State permitted practices that increase/(decrease) NAIC SAP 0 0
Policyholder surplus, NAIC SAP basis $217,197,933 $ 206,746,411

Use of Estimates in the Preparation of the Financial Statements

No significant changes during the year.

Accounting Policies

6

. KEMI values loan-backed and structured securities at either amortized cost or fair value based on a number of factors, including: the type of

underlying collateral, whether modeled by an NAIC vendor, whether rated (by either an NAIC approved rating organization or the NAIC
Securities Valuation Office), and the relationship of amortized cost to par value and amortized cost to fair value.

Going Concern

Based upon its evaluation of relevant conditions and events, management has no concerns about KEMI's ability to continue as a going
concern.

Note 2 - Accounting Changes and Corrections of Errors

Not applicable.

Note 3 - Business Combinations and Goodwill

Not applicable.

Note 4 - Discontinued Operations

Not applicable.

Note 5 - Investments

A.

Mortgage Loans, Including Mezzanine Real Estate Loans

Not applicable.

Troubled Debt Restructuring for Creditors

Not applicable.

Reverse Mortgages

Not applicable.

Loan-Backed and Structured Securities

1.

2

4

For fixed-rate agency mortgage-backed securities, KEMI's investment managers calculate prepayment speeds utilizing Mortgage Industry
Advisory Corporation (MIAC) Mortgage Industry Medians (MIMs). MIMs are derived from a semi-monthly dealer consensus survey of
long-term prepayment projections. For other mortgage-backed, loan-backed, and structured securities, KEMI's investment managers use
prepayment assumptions from Moody's Analytics. Moody's applies a flat economic credit model and utilizes a vector of multiple monthly
speeds as opposed to a single speed for more robust projections. In instances where Moody’s projections are not available, KEMI's
investment managers use data from Reuters, which utilizes the median prepayment speed from contributors’ models. Cash flows are
reported to KEMI on a monthly basis.

, 3. KEMI had no loan-backed securities with a recognized other-than-temporary impairment during the year.

. As part of its investment strategy KEMI holds investments in loan-backed securities and, therefore, KEMI has subprime risk exposure

related to these investments. These securities subject KEMI to unrealized gains and losses due to changes in asset values; future sales
could result in realized losses and a reduction of future cash flows. As of quarter end, none of KEMI's loan-backed securities were
considered subprime. KEMI mitigates its subprime risk by adhering to conservative investment strategies and by actively monitoring
investment performance.

Loan-backed securities in unrealized loss positions as of quarter end, stratified based on the length of time continuously in these unrealized
loss positions, were as follows:
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Statement for September 30, 2018 of the KENTUCKY E'\/”:)l_()YERSI MUTUAL |NSURANCE AUTHOR'TY

NOTES TO FINANCIAL STATEMENTS

Description Amount
a. Aggregate amount of unrealized loss:
1. Less than twelve months $ 4,434,476
2. Twelve months or longer 4,280,170
3. Total $ 8,714,646
b. Aggregate fair value of securities with unrealized loss:
1. Less than twelve months $ 186,471,229
2. Twelve months or longer 83,515,970
3. Total $ 269,987,199

5. A number of factors are considered in determining whether or not there is an other-than-temporary impairment on an investment including,
but not limited to, debt burden, credit ratings, sector, liquidity, financial flexibility, company management, expected earnings, cash flow
stream, and economic prospects associated with the investment. All investments in an unrealized loss position are considered. As the
magnitude of the loss increases, so does the degree of analysis in determining if an other-than-temporary impairment exists.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

Not applicable.

F. Repurchase Agreements Accounted for as Secured Borrowings

Not applicable.

G. Reverse Repurchase Agreements Accounted for as Secured Borrowings

Not applicable.

H. Repurchase Agreements Accounted for as a Sale
Not applicable.
I.  Reverse Repurchase Agreements Accounted for as a Sale

Not applicable.

J. Impairments of Real Estate, Real Estate Sales, Retail Land Sales Operations and Real Estate with Participating Loan Features
Not applicable.
K. Low Income Housing Tax Credits

Not applicable.
L. Restricted Assets

No significant changes during the year.
M. Working Capital Finance Investments

Not applicable.

N. Offsetting and Netting of Assets and Liabilities

Not applicable.

O. Structured Notes
Not applicable.
P. 5* Securities
Not applicable.
Q. Short Sales
Not applicable.
R. Prepayment Penalty and Acceleration Fees
No significant changes during the year.
Note 6 - Joint Ventures, Partnerships and Limited Liability Companies
A. Greater than 10% of Admitted Assets
KEMI has no investments in joint ventures, partnerships or limited liability companies that exceed 10% of admitted assets.
B. Impairment Writedowns
None.

Note 7 - Investment Income

No significant changes during the year.

Note 8 - Derivative Instruments

Not applicable.
Note 9 - Income Taxes

Not applicable; KEMI is a tax exempt entity under section 501(c)(27) of the Internal Revenue Code.
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Statement for September 30, 2018 of the KENTUCKY E'\/”:)l_()YERSI MUTUAL |NSURANCE AUTHOR'TY

NOTES TO FINANCIAL STATEMENTS

Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
Not applicable.
Note 11 - Debt and Capital Notes
A. Terms, Payments and Carrying Values of Debt and Capital Notes
Not applicable.
B. Federal Home Loan Bank (FHLB) Agreements
1. KEMI is a member of the Federal Home Loan Bank (FHLB) of Cincinnati. Through its membership, KEMI may engage in borrowing
activities with the FHLB. The strategy behind purchasing FHLB capital stock was to improve liquidity and to possibly secure letters of credit

at rates lower than those offered by other commercial lenders. To date, KEMI has obtained no debt or letters of credit through FHLB.

2. FHLB Capital Stock

a) KEMI's FHLB capital stock position is summarized as follows:
1 2 3
September 30, 2018 Total (2+3) General Account Protected Cells
(a) Membership stock - Class A $ 0 $ 0 $ 0
(b) Membership stock - Class B 1,192,768 1,192,768 0
(c) Activity stock 0 0 0
(d) Excess stock 68.332 68.332 0
(e) Aggregate total $ 1,261,100 $ 1,261,100 $ 0
() Actual or estimated borrowing capacity $ 3,416,620
1 2 3
December 31, 2017 Total (2+3) General Account Protected Cells
(a) Membership stock - Class A $ 0 $ 0 $ 0
(b) Membership stock - Class B 1,107,614 1,107,614 0
(c) Activity stock 0 0 0
(d) Excess stock 153,486 153,486 0
(e) Aggregate total $ 1,261,100 $ 1,261,100 $ 0
(f) Actual or estimated borrowing capacity $ 7,674,280

b) KEMI has no FHLB membership stock eligible for redemption.
3. KEMI has no collateral pledged to FHLB.
4. KEMI has had no borrowings from FHLB to date.

Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans

A. Defined Benefit Pension and Postretirement Benefit Plans

Prior to July 1, 20186, all full-time KEMI employees were enrolled in a mandatory defined benefit pension plan regulated by Kentucky Retirement
Systems (KRS) as described in Note 12F. KEMI's application to voluntarily cease participation in KRS effective June 30, 2016 received final
approval in April 2017.

Effective July 1, 2016, KEMI established a contributory 401(a) defined benefit pension plan for which it is the plan sponsor. The plan provides
pension benefits and a partial subsidy of retiree health insurance premiums for eligible KEMI employees who have chosen to participate in the
plan. Benefit amounts are determined based on retirement age, salary history, participation date and years of service. Participating employees
are required to contribute 6% of their salary to the defined benefit pension plan; KEMI contributes 20% of eligible salaries to the plan. KEMI
also contributes $12,000 per pay period to the retiree health insurance plan. Employer contribution rates are evaluated as deemed necessary
to ensure the financial soundness of the plan.

KEMI's financial statements reflect the actuarially determined liabilities, nonadmitted assets and net periodic costs of the defined benefit
pension plan and the retiree health insurance plan. Net periodic benefit costs related to these plans are as follows:

Year to Date | December 31, | Year to Date | December 31, | Year to Date |December 31,
2018 2017 2018 2017 2018 2017
(4) |Components of net periodic Special or Contractual
benefit cost Pension Benefits Postretirement Benefits Benefits per SSAP No. 11
a. | Service cost $ 580,516 $1,023,708 | $ 216,979 [ $ 301,742 | $ 0 |$ 0
b. | Interest cost 803,982 967,281 119,426 189,115
c. | Expected return on plan assets (705,518) (637,973) (145,613) (158,989)
d. | Amortization of unrecognized
transition obligation or asset 0 0 0 0
e. | Recognized gains and losses 0 0 0 (25,896)
f. | Prior service cost recognized 2,201,455 2,935,272 208,991 373,980
g. | Gain or loss recognized due to
settlement or curtailment 0 0 0 0
h. | Total net periodic benefit cost $ 2,880,435 $4,288,288 | $ 399,783 $ 679,952 | $ 0 |$% 0
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B. Pension and Postretirement Benefit Plan Investment Strategies
No significant changes during the year.

C, D. Fair Value Measurements of Plan Assets and Rate of Return Assumptions
No significant changes during the year.

E. Defined Contribution Plans
Prior to July 1, 2016, KEMI employees could elect to participate in the Kentucky Public Employees Deferred Compensation Authority (KDC), a
defined contribution plan under which participants are fully vested after sixty months of service. KEMI ceased participation in KDC effective
June 30, 2016.
Effective July 1, 2016, KEMI established a 401(a) defined contribution plan for which it is the plan sponsor. Participation in the plan is not
mandatory; however, employees who elect to participate are required to contribute 6% of their salary to the plan. Employees who have chosen
to participate in the 401(a) defined benefit pension plan (see Note 12A) are not eligible to participate in the 401(a) defined contribution plan
except to the extent of matching employer funds on their 457(b) elective deferrals, as described later in this paragraph. KEMI provides
matching funds of 6% to the 401(a) defined contribution plan for participants hired on or after July 1, 2016; an enhanced match is provided for
participants hired prior to July 1, 2016 who were previously members of KERS (see Note 12F). KEMI also established a 457(b) plan effective
July 1, 2016 for which it is the plan sponsor and to which employees may elect to contribute additional elective deferrals. Employees hired prior
to July 1, 2016 are eligible to receive matching employer funds of 50% of their elective deferrals, up to a maximum match of 3%. Employees
hired on or after July 1, 2016 may contribute elective deferrals to the 457(b) plan, but are not eligible to receive matching employer funds.
Participants are fully vested after 60 months of service.

F.  Multiemployer Plans
Prior to July 1, 2016, all full-time KEMI employees participated in the Kentucky Employees Retirement System (KERS), a mandatory defined
benefit pension plan administered by Kentucky Retirement Systems (KRS). KEMI's application to voluntarily cease participation in KRS
effective June 30, 2016 received final approval in April 2017, at which time KRS notified KEMI that the final actuarially determined cost of
benefits for which KEMI was responsible totaled $14.5 million. Payments of $7.1 million were made by KEMI from July 2016 through April
2017; KEMI paid the remaining balance of $7.4 million in May 2017. Employee account balances totaling $5.6 million were transferred from
KRS to the KEMI defined benefit plan in June and July of 2017.

G. Consolidated / Holding Company Plans
Not applicable.

H. Postemployment Benefits and Compensated Absences
No significant changes during the year.

I.  Impact of Medicare Modernization Act on Postretirement Benefits
Not applicable.

Note 13 - Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

No significant changes during the year.

Note 14 - Liabilities, Contingencies and Assessments

A. Contingent Commitments
Not applicable.
B. Guaranty Fund and Other Assessments
Not applicable.
C. Gain Contingencies
Not applicable.
D. Claims Related Extra Contractual Obligation and Bad Faith Losses Stemming from Lawsuits
Not applicable.
E. Product Warranties
Not applicable.
F. Joint and Several Liabilities
Not applicable.
G. All Other Contingencies
No significant changes during the year.
Note 15 - L eases
A. Lessee Leasing Arrangements
No significant changes during the year.
B. Lessor Leasing Arrangements
Not applicable.

Note 16 - Information About Financial Instruments With Off-Balance-Sheet Risk and Financial Instruments With Concentrations of Credit Risk

Not applicable.
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Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

Not applicable.

Note 18 - Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans

Not applicable.

Note 19 - Direct Premiums Written / Produced by Managing General Agents / Third Party Administrators

Not applicable.

Note 20 - Fair Value Measurements

A. Inputs and Valuation Techniques Used for Assets and Liabilities Measured and Reported at Fair Value

1. Fair Value Measurements at Reporting Date

Assets and liabilities that are carried at fair value on the balance sheet are categorized into a three-level fair value hierarchy as reflected in
the table below. The three-level fair value hierarchy is based on the degree of subjectivity inherent in the valuation method by which fair
value was determined. Following is a brief description of the valuation inputs used to establish fair value for each level.

Level 1 - Quoted Prices in Active Markets for Identical Assets and Liabilities: Valuations for this category are based on unadjusted quoted
prices in active markets for identical assets that KEMI's pricing sources have the ability to access. Since the valuations are based on quoted
prices that are readily and regularly available in an active market, valuation of these securities does not entail a significant amount or degree
of judgment.

Level 2 - Significant Other Observable Inputs: Valuations for this category are based on quoted prices for similar assets in active markets,
quoted prices for identical or similar assets in inactive markets, or models where the significant inputs are observable (e.g., interest rates,
yield curves, prepayment speeds, default rates, loss severities) or can be corroborated by observable market data.

Level 3 - Significant Unobservable Inputs: Valuations for this category are derived from techniques in which one or more of the significant
inputs are unobservable, including broker quotes which are non-binding.

The table below reflects the fair values of all admitted assets and liabilities that are carried at fair value on the balance sheet, categorized

into the three-level fair value hierarchy.

Description Level 1 Level 2 Level 3 Total
Assets Measured and Reported at Fair Value:
Long-term bonds $ 0 $ 0| $ 0 $ 0
Common stocks 71,625,433 0 0 71,625,433
Cash equivalents 55,439,598 0 0 55,439,598
Total $ 127,065,031 $ 0 $ 0 $ 127,065,031

2. Rollforward of Items in Level 3 of the Fair Value Hierarchy

KEMI had no assets or liabilities carried at fair value and categorized within Level 3 during the year.

3. Policy Regarding Transfers Into and Out of Level 3 of the Fair Value Hierarchy

At the end of each reporting period, KEMI evaluates whether or not any event has occurred or circumstances have changed that would
cause an asset or liability measured and reported at fair value to be transferred into or out of Level 3. During the year, no transfers into or

out of Level 3 were required.

4. Inputs and Valuation Techniques Used to Determine Level 2 and Level 3 Fair Values

As of quarter end, KEMI held no corporate bonds rated lower than NAIC 2 that were carried at fair value and categorized within Level 2 of
the fair value hierarchy. When applicable, fair value for such bonds is determined by utilizing quoted market prices for similar instruments in

an active market.
5. Fair Value of Derivatives
Not applicable.
B. Other Fair Value Disclosures

Not applicable.

C. Fair Values for All Financial Instruments by Levels 1,2 and 3

The table below reflects the fair values and admitted values of all admitted assets and liabilities that are financial instruments. The fair values
are also categorized into the three-level fair value hierarchy as described above in Note 20A.

Not
Aggregate Practicable
Fair Admitted (Carrying
Description Value Value Level 1 Level 2 Level 3 Value)

Financial Instruments - Assets:
Long-term bonds $ 804,166,714 | $825,135,589 | $ o | $804,166,714 | $ 0| $% 0
Common stocks 71,625,433 71,625,433 71,625,433 0 0 0
Cash 12,821,171 12,821,171 12,821,171 0 0 0
Cash equivalents 55,439,598 55,439,598 55,439,598 0 0 0
Short-term investments 3,996,600 3,998,845 0 3,996,600 0 0
Other invested assets 12,640,509 12,640,509 0 0 12,640,509 0
Receivables for securities 10,020,107 10,020,107 10,020,107 0 0 0

Total $ 970,710,132 | $991,681,252 | $ 149,906,309 | $808,163,314 | $ 12,640,509 $ 0
Financial Instruments - Liabilities:
Payable for securities $ 39,743,713 | $ 39,743,713 | $ 39,743,713 | $ $ $

Total $ 39,743,713 | $ 39,743,713 | $ 39,743,713 | $ 0[$ 0 $ 0

Q06.4




Statement for September 30, 2018 of the KENTUCKY E'\/”:)l_()YERSI MUTUAL |NSURANCE AUTHOR'TY

NOTES TO FINANCIAL STATEMENTS

D. Financial Instruments for Which It Is Not Practicable to Determine Fair Value

Not applicable.
Note 21 - Other Items

No significant changes during the year.

Note 22 - Events Subsequent

Subsequent events have been evaluated through the date this statutory statement was available to be issued. There were no events occurring
subsequent to quarter end that merited recognition or disclosure in these financial statements.

Note 23 - Reinsurance
A. Unsecured Reinsurance Recoverables
No significant changes during the year.
B. Reinsurance Recoverables in Dispute
None of KEMI's reinsurance recoverables are in dispute.
C. Reinsurance Assumed and Ceded and Protected Cells
No significant changes during the year.
D. Uncollectable Reinsurance
None of KEMI's reinsurance recoverables are deemed to be uncollectable.
E. Commutation of Ceded Reinsurance
No reinsurance contracts have been commuted during the year.
F. Retroactive Reinsurance

Effective October 31, 2014, KEMI entered into a loss portfolio transfer agreement with the Commissioner of Insurance of the Commonwealth of
Kentucky, Rehabilitator of Kentucky School Boards Insurance Trust (KSBIT) Workers’ Compensation Self Insurance Fund. Pursuant to this
loss portfolio transfer, approximately $35 million in workers’ compensation claim liabilities for the period July 7, 1978 through June 30, 2013,
were transferred to KEMI by KSBIT's Rehabilitator. In exchange for assuming responsibility for these claim liabilities and the handling thereof,
KEMI received $35 million in cash and guaranteed receivables. Inception to date activity is included in the following table as retroactive
reinsurance assumed.

Effective July 7, 2017, KEMI entered into a loss portfolio transfer agreement with the Kentucky Workers' Compensation Funding Commission
(the Funding Commission) wherein all authority and responsibility to administer the Kentucky Coal Workers' Pneumoconiosis Fund (KCWPF)
was transferred from the Funding Commission to KEMI. The purpose of KCWPF is to pay one-half of the indemnity benefits for coal-related
occupational disease claims incurred on or after December 12, 1996 and filed on or before June 30, 2017. Pursuant to this loss portfolio
transfer, the Funding Commission transferred all of the existing assets and liabilities of KCWPF to KEMI. The Funding Commission will
continue to impose and collect quarterly assessments in a manner consistent with past practice and will remit future assessments to KEMI until
such time as both parties agree that all claim liabilities are fully funded. Inception to date activity is included in the following table as retroactive
reinsurance assumed.

Effective December 31, 2015, KEMI entered into an agreement for adverse development cover with an unaffiliated reinsurer, Munich
Reinsurance America, Inc. This agreement relates to direct and assumed business, excluding the KSBIT and KCWPF loss portfolio transfers,
and provides KEMI with reinsurance protection against unfavorable development arising from existing and/or newly reported claims for accident
years 1995 through 2014. In exchange for a total premium of $40 million, KEMI ceded $32 million of existing loss reserves as well as obtaining
$45.25 million of additional protection against unfavorable development for those accident years. The agreement provides for a loss corridor of
$20 million (for which KEMI is responsible) between the first and second layers of coverage, and it includes a provision wherein KEMI may
share in the reinsurer's ultimate profit, if any. Under the terms of the agreement, KEMI maintains a Funds Withheld balance which is secured
by a Trust Account equal to 105% of Funds Withheld. The Funds Withheld balance is shown net of a profit sharing receivable of $7,487,140 as
of quarter end. Inception to date activity is included in the following table as retroactive reinsurance ceded.

Retroactive Reinsurance Assumed Ceded
A. Reserves Transferred:
1. Initial reserves (assumed) or ceded $ (75,000,000) $ 32,000,000
2. Adjustments - prior years (3,941,243) (9,017,989)
3. Adjustments - current year (8.787.626) 5,030,849
4. Current total $ (87,728,869) $ 28,012,860
B. Consideration Received or (Paid):
1. Initial consideration $ 75,000,000 $  (40,000,000)
2. Adjustments - prior years 3,941,243 17,017,989
3. Adjustments - current year 8.787.626 (5.030.849)
4. Current total $ 87,728,869 $ (28,012,860)

C. Losses and Loss Expenses (Paid) or Recovered:
1. Prior years (9,917,795)

$ 0
2. Current year (6,297,042) 0
3. Current total (16,214,837) 0

®» &

X. Transferred to Unassigned Funds:

1. Prior years $ 0 $ 0
2. Current year 0 0
3. Current total $ 0 $ 0
D. Surplus Impact from Retroactive Reinsurance: Unassigned Funds: Special Surplus:
1. Initial surplus (loss) or gain (A1+B1) $ 0 $ (8,000,000)
2. Adjustments - prior years (A2+B2+X1) 0 8,000,000
3. Adjustments - current year (A3+B3+X2) 0 0
4. Current year surplus impact (A4+B4+D5) 0 $ 0
5. Cumulative total transferred to unassigned funds (if C3 exceeds B4) 0 0
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Assumed Ceded
Assumed Reserves Ceded Reserves
E. Cedents and Reinsurers Involved in All Reserves Remaining Reserves Remaining
Transactions Included in Summary Totals Above: Transferred Unpaid Transferred Unpaid
Commissioner of Insurance of the Commonwealth of
Kentucky, Rehabilitator of Kentucky School Boards
Insurance Trust (KSBIT) Workers’ Compensation Self
Insurance Fund $ (34,999,811) $ (28,057,954)
Kentucky Workers' Compensation Funding Commission
and Division of Workers' Compensation Funds,
Department of Workers' Claims, Labor Cabinet,
Commonwealth of Kentucky $ (52,729,058) $ (43,456,078)
Munich Reinsurance America, Inc.
(NAIC Company Code 10227) $ 28,012,860 $ 28,012,860
Totals $ (87,728,869) $ (71,514,032) $ 28,012,860 $ 28,012,860
Paid Losses Recoverables
F. Recoverables on Paid Losses and Loss Expenses, and LAE Over 90 Days Related Funds
Related Collateral Held and Funds Withheld: Recoverable Past Due Collateral Held Withheld
1. Authorized reinsurers:
Aetna Life & Casualty Co. $ 37,761 $ 0 $ 0 $ 0
CNA / Continental Casualty Co. 78,100 3 0 0
Coregis Insurance Co. / Westport Insurance Corp. 22,760 0 0 0
Harbor Insurance Co. 6,110 247 0 0
Liberty Mutual Insurance (7,490) 3,751 0 0
New York Marine & General Insurance Co. 91,680 0 0
Selective Insurance Co. of America 22,613 0 0 0
TIG Insurance Co. / Transamerica Insurance Co. _1.130 0 0 0
Totals for Retroactive Reinsurance Assumed $ 252,664 $ 4,001 $ 0 $ 0
Munich Reinsurance America, Inc. $ 0 $ 0 $ 0 $ 39,070,357
Totals for Retroactive Reinsurance Ceded $ 0 $ 0 $ 0 $ 39,070,357
2. Unauthorized reinsurers:
None $ 0 $ o| $ ____ 0 $ 0
Totals $ 0 $ 0 $ 0 $ 0
3. Certified reinsurers:
None $ 0 $ 0 $ 0 $ 0
Totals $ 0 $ 0| $ 0 $ 0
Totals $ 252,664 $ 4,001 $ 0 $ 39,070,357

G. Reinsurance Accounted for as a Deposit
Not applicable.

H. Transfer of Property and Casualty Run-Off Agreements
Not applicable.

l. Certified Reinsurer Rating Downgraded or Status Subject to Revocation
Not applicable.

J. Reinsurance Agreements Qualifying for Reinsurer Aggregation
Not applicable.

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination
Not applicable.
Note 25 - Changes in Incurred Losses and Loss Adjustment Expenses

A. Changes Attributable to Insured Events of Prior Years
Current year changes in estimates of the costs of prior year losses and loss adjustment expenses affect the current year Statement of Income.
Increases in those estimates increase current year expense and are referred to as unfavorable development or prior year reserve shortages.
Decreases in those estimates decrease current year expense and are referred to as favorable development or prior year reserve redundancies.
Gross case reserves for incurred losses and loss adjustment expenses attributable to insured events of prior years have increased by
$49,038,166. Of this increase, $35,136,453 is attributable to accident years 2014-2017 and is the result of additional claims being reported for
those accident years, as well as for additional information becoming available on previously known individual claims. Accordingly, IBNR
reserves for prior years were adjusted as information became available on these reported and unreported claims. These adjustments are
generally the result of ongoing analysis of recent loss development trends and occur during the normal course of business. Overall net
reserves for incurred losses and loss adjustment expenses of prior years, including IBNR and net of reinsurance, have increased by
$5,664,726.

B. Changes in Methodologies and Assumptions Used In Calculating the Liability

No significant changes during the year.

Note 26 - Intercompany Pooling Arrangements

Not applicable.

Note 27 - Structured Settlements

Not applicable.
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Note 28 - Health Care Receivables
Not applicable.

Note 29 - Participating Policies
Not applicable.

Note 30 - Premium Deficiency Reserves

Not applicable.

Note 31 - High Deductibles
Not applicable.

Note 32 - Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses
No significant changes during the year.

Note 33 - Asbestos and Environmental Reserves

Not applicable.

Note 34 - Subscriber Savings Accounts
Not applicable.

Note 35 - Multiple Peril Crop Insurance
Not applicable.

Note 36 - Financial Guaranty Insurance

Not applicable.
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PART 1 - COMMON INTERROGATORIES

GENERAL
1.1 Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[ ] No[X]
1.2 Ifyes, has the report been filed with the domiciliary state? Yes[ ] Nof ]

2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]

2.2 Ifyes, date of change:

3.1 lIsthe reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[ ] No[X]
If yes, complete Schedule Y, Parts 1 and 1A.

3.2 Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]

3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.

3.4 Isthe reporting entity publicly traded or a member of a publicly traded group? Yes[ ] No[X]
3.5 Ifthe response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]

4.2 Ifyes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.

1 2 3
NAIC
Company State of
Name of Entity Code Domicile

5. Ifthe reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[] NA[X]

6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2012

6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2012

6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 06/12/2014

6.4 By what department or departments?

Commonwealth of Kentucky Department of Insurance

6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]

6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[X] No[ ] NAJ]

7.1 Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]

7.2 Ifyes, give full information:

8.1 Isthe company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]

8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.

8.3 Isthe company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]

8.4 Ifthe response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC

9.1  Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar

functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c)  Compliance with applicable governmental laws, rules and regulations;

(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]

9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).
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PART 1 - COMMON INTERROGATORIES

FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[ ] No[X]
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[ ] No[X]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
1421 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 0 0
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 0 $ 0
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] Nof ]
If no, attach a description with this statement.
16. For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.3 Total payable for securities lending reported on the liability page: $ 0
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
US Bank Institutional Trust & Custody 425 Walnut Street, Cincinnati OH 45202
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason

17.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf

of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle

securities"].
1 2
Name of Firm or Individual Affiliation
Conning Asset Management U

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[X] No[ ]

17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[X] No[ ]

17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.

1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
107423 Conning Asset Management SEC NO
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] NoJ ]

18.2 If no, list exceptions:
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19. By self-designating 5*GI securities, the reporting entity is certifying the following elements for each self-designated 5*GI security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist.
b.  Issuer or obligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated 5*Gl securities? Yes[ ] No[X]
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31
3.2

4.1

4.2

51

6.1
6.2
6.3
6.4

7.1

GENERAL INTERROGATORIES (continued)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[ ] NA[X]
If yes, attach an explanation.
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximu
m Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 0.000 0 0 0 0 0 0 0

Total XXX XXX 0 0 0 0 0 0 0
Operating Percentages:

51 A&H loss percent 0.000%

5.2 A&H cost containment percent 0.000%

5.3  A&H expense percent excluding cost containment expenses 0.000%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[ ] No[X]
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
of the reporting entity? Yes[X] NoJ ]

Qo8
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SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating| ~ Reinsurer
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating

NONE

Q09




Statement for September 30, 2018 of the KENTUCKY El\/”:)l_()YERSI MUTUAL |NSURANCE AUTHOR'TY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama......cconeniniins
2. Alaska.......corrniernnieines
3. ANZONA. oo
4. Arkansas
5. California.
6. Colorado.........cccvevrerererinenene
7. Connecticut
8. Delaware
9. District of Columbia..............DC | .....N....
10 Florida. ..o FL [ N vt [ eeireeessesinssessssesesenins | sesseessesesesssssesestesinens | sebesiess st es st sentenies | sessesteses st nt st entens | sebesest sttt
11, GeOrgia.....ooeerervererrverenneenns GA [ N....
12.  Hawaii.
13.
14.
15.
16.
17.
18, Kentucky.......ccoeoveeeerererrnnas
19.  Louisiana.
20, MaiN€....ooeeerrerieernireierininns
21, Maryland.........ccocoevieniienenne.
22.  Massachusetts........c.cceeueenee. MA ... Nt | et | eeeeiesnsieseessieiesenins | sessesiseses st ses s estssinens | sebesiets bt es bt ent st | setsenbet sttt sb st ens | sebieb sttt
23.  Michigan
24.  Minnesota.
25, MiSSISSIPPI..coerermrererrrrernrenes MS|...... Nuve [t | e | ereensissee e | et | seees et neiens | cenetes e
26, MiISSOUM...ccvrrercercrrrireirerienne
27.  Montana
28.  Nebraska
29, Nevada......cmmnmenennennns
30.  New Hampshire..........ccoorrnnee NH]....... Nuve [t | v | sessesnssesesessssesesesssnsne | cossesesesnsesesesssesesees | e | sonsesee———————-
3L New Jersey....coecneenens
32.  New Mexico....
33, New YOrKe..oovereeeiniineieinne
34.  North Carolina
35.  North Dakota..
36, ONi0...coeereerererererees
37.  Oklahoma........cccocovereunirnienes
38, Oregon.....ccooveveveviereeennnnns
39. Pennsylvania..
40.  Rhode Island
41, South Carolina........cccceeveene SC| .o Nuie | vt | eeereeessssieser st sesesenins | sesseeisesee st ses s estssinees | sebesiess bt es bt entenis | setsenbee sttt sbentens | sebies sttt
42.  South Dakota
43.  Tennessee..
44, TEXAS...oirieeieiereriereeas
45, Utah.ccee
46, Vermont......cccoveneeneninennes
47, Virginiae....oeeveeneseeeenenns
48, Washington.........cc.coervvnrennn.
49, West Virginia........cooceverennn
50.  WISCONSIN.....coovvvrrrrrrririrrernes
51 WYOMING...ooovervvrrerreirersnenns
52.  American Samoa................... AS ... Nuve [t | v | seeeenssssesesssnsenessesenns | rsseseees et | sresessstes e esss s ensennsans | sensteses s
53.
54.
55.  US Virgin Islands........c...ccc..... VI
56. Northern Mariana Islands......MP | ....... Nuve [t | e | e | et | st | et
57. Canada........cccouvererrernnenn. CAN |....... Nuie e [ e | s | st | et | sebes e
58. Aggregate Other Alien............ OT [ XXXoet [ oo 0 | o0 | i 0 ] oo 0 | s 0 | o 0
59, TOtalS....orivrerrrrererri e XXX | s 119,992,913 ..118,240,484 | ............... 57,747,665 | ... 68,964,847 | .............. 602,541,472 | ...cvvuuvn. 566,624,348
DETAILS OF WRITE-INS
58001.
58002.
58003.
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | . XXX... | coovviviveenieierneeinnns [0 0 | e [0 T [0 TR (0 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 1 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reiNSUrer..........cc.covvvrvernnenes 0
(other than their state of domicile - See DSLI)........ccccveveieminirnerireriecineens 0 N - None of the above - Not allowed to write business in the state. 56
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile 0

Q10
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Sch.Y-Pt. 1
NONE
Sch.Y -Pt. 1A
NONE

Q11, Q12



Statement for September 30, 2018 of the KENTUCKY El\/”:)l_()YERSI MUTUAL |NSURANCE AUTHOR'TY
PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
....0.000

0.000 |...
. Farmowners multiple peril.. 0.000 |...
0.000 |...

0.000 |...

1
2
3
4. Homeowners multiple peril.
5. Commercial multiple peril...
6
8

. Mortgage guaranty..... o 0.000 |...
. Ocean marine..... 0.000 |...
9. Inland marine...... 0.000 |...

0.000
0.000
0.000 |...
0.000
0.000
0.000 |...

10. Financial guaranty......
11.1. Medical professional liability - occurrence
11.2. Medical professional liability - claims-made..

12. Earthquake

13. Group accident and health

14. Credit accident and health..

15. Other accident and health..

16. Workers' compensation..
17.1 Other liability-occurrence....
17.2 Other liability-claims made.....
17.3 Excess workers' compensation
18.1 Products liability-0CCUIMENCE........c.cveviveeerereesi e
18.2 Products liability-claims made....
19.1, 19.2 Private passenger auto liability.
19.3, 19.4 Commercial auto liability..........ccoveverrieeiiescee s

21. Auto physical damage........

22. Aircraft (all perils)....

23. Fidelity.

.118,063,

29. International
30. Warranty.
31. Reinsurance-nonproportional assumed property.
32. Reinsurance-nonproportional assumed liability
33. Reinsurance-nonproportional assumed financial lines
34. Aggregate write-ins for other lines of business
35. Totals

. Sum. of remaining write-ins for Line 34 from overflow page..........cccvvvcvvivees | coervrrerieneisninensinnieenenen0 | v
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34)......ccviirereimirnrierisrisssinns | coresesmsarseessssssesesssssssesesnes [0 SRR 0

PART 2 - DIRECT PREMIUMS WRITTEN
1

2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date

1

2

3. Farmowners multiple peril
4. Homeowners multiple peril.
5. Commercial multiple peril...
6
8
9

. Mortgage guaranty.....

. Ocean marine.....

. Inland marine......
10. Financial guaranty......
11.1 Medical professional liability - occurrence
11.2 Medical professional liability - claims made... .
12, EANQUAKE.......cvviivecieieictce sttt
13. Group accident and health
14. Credit accident and health..
15. Other accident and Ealth.............cociirin s
16. Workers' compensation
17.1 Other laDility-0CCUITENCE. ......cuivieieicieie ettt bsees | srebnsessessss s b en s e s b b s b en s s s e e ————————————————— .
17.2 Other liability-claims made.....
17.3 Excess workers' compensation..
18.1 Products liability-occurrence......
18.2 Products liability-claims made....
19.1 19.2 Private passenger auto liability.
19.3 19.4 Commercial auto liability.......
21. Auto physical damage........
22. Aircraft (all perils)
23. Fidelity.

. International
30. Warranty.......ococeeeeeeeeeesssssnnnns

31. Reinsurance-nonproportional assumed property..
32. Reinsurance-nonproportional assumed liability.....
33. Reinsurance-nonproportional assumed financial lines.
34. Aggregate write-ins for other lines of business.....

35. Totals

3498. Sum. of remaining write-ins for Line 34 from overflow page. .
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34)......ccuiierierieriiiiisrerieissississsesssissianans
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10

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2018 2018 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2018 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4+ 7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols. 7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2015+ Prior. ..o | covverererisnianns 286,257 | covverersrienans 157,807 | cvovcereeeinaas 444,064 | oo, 27,676 | oo 183 | s 27,859 | oo, 283,601 | oo 848 | oo 147,698 | c.ooverererinan 432,146 | ..o, 25,019 | [CHOIL)) I 15,941
2. 2016 | ererieresisninins 22,068 | ..o 37,351 | oo 59,419 | i 8,640 | oo L[0T 8,831 | v, 20,159 | oo (072 [ 29,534 | ovvvierererininns 50,394 | .o, SNV (X220 ) I (194)
3. Subtotals
2016 + Prior........ | cooevrererirnians 308,325 | .oovrererinrans 195,158 | covverericninans 503,483 | coovoirvrerrerinnn. 36,316 | cooorerereeiane RTCT 36,690 | .cooverrrrnnn, 303,760 | covvvrrrerisinians 1549 | oo, 177,231 | oo 482,541 | .o, 31,751 |, (16,004) | ...ocvvrrenn. 15,747
4, 2017 s | i, 22544 | ..o, 75,859 | .o, 98,402 | .covovvvererrnnnn, 14147 | i, 1,552 | oo 15,699 | ..o 15,505 | .o 5516 | cvveiiriririieinn 51,600 | .ccocovvrerirrnnnn, 72,621 | .ocvviiircrna, 7,108 |...covvvrerernnne. (17,290) | ..o (10,082)
5. Subtotals
2017 + PriOr. ..ot | covererienisnias 330,869 | .oovrererieians 271,017 | e 601,885 | oo, 50,463 | oo 1,925 | oo 52,388 | ccooorvirererinns 319,265 | i 7,065 | oo, 228,831 | oo 555,162 | covvereeeierieninns 38,859 | ., (33,194) | oo 5,665
B. 2018....cverceiei [ eerrrinrenians .0 S P . S PR D0 S P DO S [ 24,736 | oo 24,736 |.oorerrrernnns D00 S 25,704 | oo 45,220 | oo 70,923 |.oiiriennnns XXX e | eovnienanens DO, SN P XXX v
7. TOtalS. oo | e 330,869 | .ooevrrerrrierens 271,017 | oo 601,885 | .ovevveererrerenen. 50,463 | .oovveerereererinn 26,661 | oo 1124 | e, 319,265 | coovvererrerrerine 32,769 | oo 274,051 | oo 626,085 | ..vveerererieninns 38,859 | ..ovoereeeierien. (33,294) | oo 5,665
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line7
Policyholders | .occoeevvvreeenne 206,746
Lo, 1L7%[ 2 e, (12.2)%] 3. covererreririnns 0.9 %
Col. 13, Line 7
Line 8
4o e 27 %




Statement for September 30, 2018 of the KENTUCKY E'\/”:)l_()YERSI MUTUAL |NSURANCE AUTHOR'TY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?
2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?
3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

Explanation:
1 The data for this supplement is not required to be filed.

The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.

> w N

Bar Code:

AR R AREAC O A ATR A
*1 03 202 018490UO0O0O0O0 3 =
A L A0 A
* 1 03 2 02 0184550000 3 =
AR AREAC O TR A
*1 03 202018 3650000 3 =
(O A
* 1 03 2 02 018505000 UO0 3 =

Q15

Response

NO

NO

NO

NO




Statement for September 30, 2018 of the KENTUCKY E'\/”:)l_()YERSI MUTUAL |NSURANCE AUTHOR'TY

Additional Write-ins for Assets:

Overflow Page for Write-Ins

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Prior Year Net
Assets Assets Admitted Assets
2504, TPA AGQVANCES. .....oucveeiriviiieiseiitese et ess s bt b bbb bbbt ssesnbanes | sobessessssassessesenes 797,462 | oo, TIT462 | ovvveeereeiiieeirieiene0 [
2597. Summary of remaining WIite=iNS fOr LINE 25..........cciiiiriiiiisiiesieisissesssessssessesessssessesssssssens | svsessesisssssessasaees 797,462 | oo, 797462 | o0 | i 0
Additional Write-ins_for Liabilities:
1 2
Current December 31,
Statement Date Prior Year
2504. Liability for Projected Pension Benefits 10,700,245 12,901,699
2505. Liability for Projected Retiree Health Insurance ...355,081 |.... ....635,566
2597. Summary of remaining write-ins for Line 25 1,055,326 13,537,265

Q16




Statement for September 30, 2018 of the KENTUCKY E'\/”:)l_()YERSI MUTUAL |NSURANCE AUTHOR'TY
SCHEDULE A - VERIFICATION

Real Estate

Year to Date

2
Prior Year Ended
December 31

Book/adjusted carrying value, December 31 Of PHOK YEAI.......cccviuiieieiiiieeis et sans
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Current year change in encumbrances
Total gain (loss) on disposals

Deduct amounts received on disposals
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7
Deduct total nonadmitted amounts
Statement value at end of current period (Line 9 minus Line 10)

..................................... 5,020,818

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

Book value/recorded investment excluding accrued interest, December 31 Of Prior YEar..........cceuerieiereineienesseseieeeins
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition..
Capitalized deferred interest and other..
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points and commitment fees
Total foreign exchange change in book value/recorded investment excluding accrued interest.
Deduct current year's other-than-temporary impairment recognized
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
TOtal VAIUALON AIOWANCE. ........cveiviiiiieiieietetes ettt bbb bbb s bbbt b ae bbb nes
Subtotal (Line 11 plus Line 12)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 13 MINUS LINE 14).....cuiiiiriereiisiisiesesissssessssssessssssassessessssssassessssassessssaneas

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

Book/adjusted carrying value, December 31 0f PHOK YBAI........c..ccviiveiireriieesee et snaes
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition..
Capitalized deferred interest and other..............
Accrual of discount..........ccveevriereienne
Unrealized valuation increase (decrease
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 11 minus Line 12)....

..................................... 8,972,414

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© 0N A WDN R

el el =
w N o

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost 0f DONAS AN SIOCKS ACQUITEM.........urvvurireriiiieieieesssis sttt
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of...
Deduct amortization of premium..........ccceveeveveeeieresieenenne
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other-than-temporary impairment recognized....
Total investment income recognized as a result of prepayment penalties and/or acceleration fees.
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)

Deduct total nonadmitted amounts

Statement value at end of current period (Line 11 minus Line 12)....

864,513,234
235,076,660
152,825
(6,015,926)
6,850,897
..202,703,126

828,475,424
253,683,902
236,798
4,571,642
5,304,734
.225,729,159
.2,030,107




statementforSeptember 30, 2018 01te. KENTUCKY EMPLOYERS' MUTUAL INSURANCE AUTHORITY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
Lo NAIC L (@) vttt ebs | sbassebesensesessnnsesns 711,559,646 | .o 66,189,980 | ...coovivriririrriiinn 86,921,887 | ..o (898,463) | ...cvevvvririirireirinns 711,905,120 | .ooovviiicceiennns 711,559,646 | .o 689,929,276 | ..oovovierei 700,374,490
20 NAIC 2 ()-rvvuvrnernerreereiseiseese st sssesssnsns | aeiessssessssesseseens 113,957,988 | ...ovvvvverrerreireinns 29,692,031 | oooeireireireireirs 4,944,201 | oo 499,339 | .o 108,145,533 | ..vvevrireiriiriins 113,957,988 | ...vvviriiririrninn, 139,205,157 | covvereererreirneinnes 109,893,746
3. NAIC 3 ()errerrerresereserisersserssersesssessess bbb bbbt nnes | bneb bbb s (0) 1 OO OO OO OO OSSO SPUTl PSPPSR 1,481,325 | oo [(0) 1 RN ()1 1,990,945
B NAIC A (B).rrvvrvrererssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssns | ssssssssssssssssssssssssssssssssssssssssssssees | sessssssssssssssssssssssssssssssssssssssssssis | osssssssssssssssssssssssssssessssssssssseseees | sessssssssssssssssssssssssssssssssssssssssssis | sosssssssssssssssssssssssssssesssssssesessseees | s | sovssssssssssssssssssssssssssssssssssssseee 0
B, INAIC 5 (B).eeeveeereeeeeeeseeseeseeeeesssssssssessesssesssesssssssesessssssesesssssseseeessessses | eoseesssessssssssssesseessssssssesseessssssies | eeseessesssessssssessesssesssssesssessesssees | eonesssssseseesssesesssssssseanessssseeens | eresssssssseesssssseessesseesesnessseseseesns | erssseseeesessseesessesssesesnesssseeeenes | eessesseesee s e esses e seet s | eessese e e (O

201SO

INAIC 2. bbb | bbb bbbt b b | Febebeb e bbb bbbttt | Hheb bbb bbb | SheE bbb R bbb bt ees | ebe b bR bbb bbb | b h bbb bbb | Sreb bbb 0 |
10 NAIC 3iiiieiiesies bbbkt | eEhe bR Rtk es | SeeRR RS SRS | SRR RS R R | 40E 8RR | £E4 SRR | HE8 R R | SRt (O N
L1 INAIC 4 tes | SeEet bRt ees | retee s ettt | feeh et R et | SeEeeR Rt ens | FeeE e r et | SeeE st | eeee e [0 TR
T2 INAIC ettt ts | 4hets bbbttt b i bt | eheteb e bbbt h b h bt s bt i e | ebene bt es b bttt eh bt eb b s | £ebebene b et es bbbt s b bt ntr | Hhees e eh b et h bbbttt ens | Heseh R e et h et b bttt es | ebetea bbbt 0 | e
L3 INAIC Bttt bbbttt b b sietes | 4heEEEE et eh b e e h etttk eh s bt et | oeheEedeEeEed et sdsehehehnh kst snserehene e | ednEehetseseheEenefh et stk hene et sehehes | £oeherehene et et heh b e etk hene b et et | fheteseheheneehen e bt sn sk en ettt sn et ens | Hheehehen et bbb st et ren et nns | b et e er bttt 0 |
14, Total Preferred StOCK.........coviiiiiiiiiii s s 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0
15.  Total Bonds and Preferred StOCK.........crimmriminnnissiessressnsseneesnees | consnnssnesnnssesaneens 825,517,634 | ...oovvrvviniriniiinans 95,882,011 | ... 91,866,088 | .....coonririiriiiriiniinas (399,123) ] ...vervriiriiniens 821,531,978 | ...ovvvvrriririinens 825,517,634 | ...ovvvviriiniriniens 829,134,434 | ..ovvvvviriiins 812,259,182

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1%....2,998,675; NAIC2$....1,000,170; NAIC3§......... 0; NAIC4S..... 0; NAICS5S§.......... 0; NAIC6S......... 0.
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SCHEDULE DA - PART 1

Short-Term Investments

Book/Aldjusted ’ Ac?ual Interest ?Zollected Paid for AccEr)ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999......ccuiririirneeeens [ 3,998,845 |....ccovvirnnnne D0, SR TR 3,992,966 | ...ooooveieien 32,000 | ..o
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 3L Of PHIOT YA ........cc.ruuririererririirseeisessesissiseesssesie st ssessssssessesssssssssessans | fesssesssssassssssessassanssnssassansans 7,064,961 | ..o 11,138,832
2. Cost 0f ShOrt-term INVESIMENTS ACUITEM. .......c.cvievirrrireiierei ettt ae bbb st ea s ssebessssesens | abesessesessssesesassesessssesebessebessnsesessnsesesants | sisbesessesesssnsesssssesensesessens 7,064,126
3. ACCIUAL Of GISCOUNL.......ouviiiriii ittt | bbbt 10,337 | s 1,320
4. Unrealized valuation INCIEASE (UECTEASE)........cevirerriireriisitetisese st tss et ss b ssse bt s e es s b ss st bbb s s se b s ss b e s s ses s sssebans | Setesessnsesssassesesses et s sesebassebesnsesessnsesasse | abssesesassesessssesesanse b s et e s es e s e b st b s s rens
5. Total gain (I0SS) ON QISPOSAIS.........cvuevueveiieiiiiieisiiesieseis ittt b et bbb sttt s bt s bbb a s s b entensa | 4nbessebsessssesse s s s et st e s b st en s s s bt entensens | H4ebsebstessebse s s s s s st n e b bt es
6. Deduct consideration reCeIVEd 0N QISPOSAIS.........cv.ierircreiirieiries e st seb bbb sse b s s s sssesessnses | esessssesssssesesesessssnsesassetenas 3,055,000 | .oooveverirreieieeeeienenns 11,138,832
7. Deduct amOrtization Of PrEMIUM.........cveieiriiiieieieieessese ettt bbbttt s bbbt s bbb ss st ebaes | setessebsesnsasses s ss s st es bt en s nses 21,453 | oo 485
8. Total foreign exchange change in bOOK/AdJUSIEA CAITYING VAIUE..........cvuurvrririerineiereeissiieesssisessssssseseessssessssssesssssssssesseses | nessessesssssessessanssessessassssssessesssnssessansans | sessesssssessasssssessasssssnssassesssnssessessnssens
9. Deduct current year's other-than-temporary impairmENt FECOGNIZEM. ..........cvuvueviuiiirieisiiisese et sess e bees | ostessessessssessassessssassessessssassessessessssassess | sressessssessessessnssssessessnsassessassessnsassessesans
10. Book/adjusted carrying value at end of current period (LiNeS 1424+ 3+4+5-6-7T+8-9)........ccevrerrerrrriernseseiiesssssssssssssenns | svreesesssssessssssssesssssessssssnes 3,998,845 | ..ovivirieeeieeee i 7,064,961
11, Deduct total NONAAMILIEH BMOUNLS...........cuuurieuriirieriiriieiiesie e bbb | 2408kt | shbb bbb bbb
12. Statement value at end of current period (Line 10 MINUS LINE L11).....ccviviiiriiieieiiiisessisissiessesssssssesesssssessesssssssassesses | srossessssssessessssssssssessessnsasses 3,998,845 | oo 7,064,961
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB-Pt.C-5Sn.1
NONE

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

Sch. DB - Verification
NONE

QSI04, QSI05, QSI06, QSI07



Statement for September 30, 2018 of the KENTUCKY E'\/”:)l_()YERSI MUTUAL |NSURANCE AUTHOR'TY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOK YEAI.........civerieieieireieieississsesssses e sssessesssssssens | sostessesssssssessesesssssssessssssessenns 15,819,730 | .oovvivriererrienere s
2. Cost 0f caSh €QUIVAIENES ACUITEM..........eirrieirririeieieisere st s st ssnsnns | sesessessessssessesssansessessnsensesses 146,139,612 | .ovovvverrerereesereiesninnees 227,494,872
3. ACCTUAL OF BISCOUNL. ... bbb | bbb 1,353 | oo 424
4. Unrealized ValUALION INCTEASE (ABCTEASE).........urrrerrirrirrrersrersisssessesssesesessessessssessesssssssessessessssessesssssssassessessssassess | sessesassessessssassessesssassessessssassessessesassessessnses | 1essssessessessesassassesssassessesssssssassessesassessesesas
5. Total Gain (I0SS) ON QISPOSAIS.......vuevurirreireeiiriseiseisssssesseessssssessesssssssessesssssssesseesesestessesssssssessesssssssssessesassessessesns | £resassessessessnsessessessssessessessssassessessssessessessnss | sesssossessesssassessessnsassessessssassessessnsassessessnes
6. Deduct consideration reCeived 0N dISPOSAIS...........cccviuereiiieiniieeeieess e sssesesnsens | sebsssesesssseses s s s s s st snes 106,521,097 | ..ovovvvvervieeeeee s 211,675,567
7. Deduct amOrtiZation Of PIEMIUM. .......cccvieviiirereiiiest ettt b et bbb s st s s ese b ssebesnsesesss | 4bssesessesesassesesassetes s eses s sesebansebessnsesessnsetes | seessssesassstesessesesas st e b s st et st b s s b s st snas
8. Total foreign exchange change in DOOK/ adjUSLEA CAIMYING VAIUE............ccuriiviieiiieiicreieeise et sessseis | srissesessesesssssssssssssessssesessssssssssesessssesesssseses | sressssesessssessssesesssassesessetesssesesassesesnsesesnas
9. Deduct current year's other-than-temporary impairMent FTECOGNIZEU. ........vuueurerirrereuiirireiseeriessreeseeseessessessseseses | fressssssessessssesesssessssssesssssssessessessssessessssonss | foessssassessesssssssessesssssssessessssassessessessssessessses
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)........cccevvieeiieniriiiieeienins | covneressssssssseessssssssssesesssenes 55,439,598 | ...ovoiiirieee e 15,819,730
11. Deduct total NONAAMITIE BMOUNTS........c..ueierrerrerreseeseesesssess s ss st es bbbt | 0810880 R R Rkt | €48 oLt
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......cuoiiisiromsmesismsssssssssessssssssensssssessssssnsses | seessosssssssssssssssssssassassssssesseseas 55,439,598 | ..o 15,819,730
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Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch.B-Pt. 2
NONE

Sch.B-Pt. 3
NONE

QEO01, QE02
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statement for September 30, 2018 of e KENTUCKY EMPLOYERS' MUTUAL INSURANCE AUTHORITY

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 O[ELMTREE U.S. NET LEASE FUND IIl, L.P...ooiiiiiiiiiiciiiies WILMINGTON........ccoooevnvnicrennnnn | DE.... |ELMTREE U.S. NET LEASE FUND Ill, G.P., LLC...ooiiiiiiiiiiiiiiicss 09/20/2016.... 1,291,373 7,359,491
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 0 1,291,373 ....7,359,491
4499999. Subtotal - UNAFIlIAIE. ... ..cvueiereireistieiis e sninnees 0 1,291,373 L0 [ ....7,359,491
4899999, TOAIS. ...t LR LRSS EE LR EEEE LRSS 0] 1,291,373 | oo [OJ I ,359,491
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB.JA.C.V. Changein | Encumbrances Gain (Loss) on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) / Accretion | Recognized Other (9+10-11+12) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income

N

NE
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - U.S. Government
912828  4X 5 |UNITED STATES TREASURY.. .| 09/06/2018........ BARCLAYS CAPITAL INC 5,500,645 5,500,000 2,925 | 1.
912828 5B 2 |UNITED STATES TREASURY.. 09/28/2018. CITIGROUP GLOBAL MARKETS INC 11,985,469 12,000,000
912828 M9 8 |UNITED STATES TREASURY.. .1 09/28/2018........ CITIGROUP GLOBAL MARKETS INC.... 11,698,125 ....12,000,000
0599999, TOtAl - BONGAS - U.S. GOVEIMIMEN. ...tttk 4848800810808 E 4810010 b e e0b b bbb bbbttt | bbssbssnsensanes 29,184,238 | oo 29,500,000
Bonds - All Other Government
12593C  AE 1 [CPPIB CAPITAL INC...coiiiiitiiiiiiiiiiistiin ettt |C ............. | 08/01/2018........ 20 b 249,305 | .ot 250,000
1099999. Total - BONGS - All OtNEE GOVEIMIMIENE. ... vvo ettt sess st ees e s e oehsee s e 0okt 249,305 | .o 250,000
Bonds - U.S. Special Revenue and Special A it
3128MJ 2T 6 |FH GOBT785 - RMBS........ooiiiiiiiiiiieisiseie s | svenssessinines 08/20/2018........ J.P. MORGAN SECURITIES INC........ccovvvmrrrininininnirnes 1,004,660 | ....ooovviriieiieians 983,229
3132L8 WD 5 |FH V83344 - RMBS.... ..| 08/20/2018........ CITIGROUP GLOBAL MARKETS INC.......cocuiiiiiniciisesieisrisiseceiseseinis 1,000,516 980,072
3140HE  AK 8 |FN BK0909 - RMBS... .| 07/23/2018........ WELLS FARGO SECURITIES LLC 2,009,254 ..1,975,000
314008 K8 7 [FN CAL218 - RMBS........coiiiiiiciiiciiis s | ensessssninnns 08/03/2018........ CREDIT SUISSE SECURITIES........cccoooiiiiiiiiiisesssnss 1476683 | ..o 1,421,275
31418C MG 6 |FN MA3058 - RMBS... .| 08/03/2018........ J.P. MORGAN SECURITIES INC.... 1,489,117 ..1,464,067
31418C  RC 0 |FN MA3182 - RMBS.............. . .| 07/23/2018........ J.P. MORGAN SECURITIES INC.... 2,008,140 ..2,024,909
73209M  AG 2 | POMONA CALIF REDEV AGY SUCCESSOR AGY TAX....cooiiiiiininininiinisisesnisnsinns | ceesnisiniinnns 09/27/2018........ KEYBANC CAPITAL MARKETS INC......... 2,000,000 | .o 2,000,000
3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSMENTS. ... ...v.tuuiutieiserstesieieierittstattrae | otsesstesesstssserateseeees et se8 481 o888 E8 4818488481 £ 8180408481 £E 48408 £ 08 £E 4104408014841 o104 0E £ 08401040 e L E o080 h 401 h e b bt oebetsee b et b es bbbttt nnsenen | sheniensenaninns 10,988,369 | ..o 10,848,552 17,591 XX
Bonds - Industrial and Miscellaneous
00206R  DC 3 |ATAT INCo.oiiiiiiiiiiiiist et | frsiessensennes 09/14/2018........ WELLS FARGO SECURITIES LLC 1,020,330 | .o 1,000,000 20,643 | 2FE
03331 AA 0 |ANCHC AlA- ABS 09/01/2018........ KEYBANC CAPITAL MARKETS INC......... 500,000 500,000 1FE
03768C AC 3 |APID 30 A1A-CDO... .| 09/01/2018........ CREDIT SUISSE SECURITIES (USA)......coriiiirimrieineiiierissiesesissesessssssesenens 500,000 500,000 1FE.
04624W  AC 1 |ASSURANT CLO [II LTD / ASSURANT CLO ll..ccuvvuuvirririiiiisniieiieriesesseissieeniens R 07/27/2018........ JP MORGAN SECURITIES LLC......ccovvvrviniirinicicniiins 500,000 | oo 500,000 1FE
04965L  AJ 7 |[ATRMB-CDO .| 07/19/2018........ CREDIT SUISSE SECURITIES (USA).... 500,000 500,000 1FE
12548M  BF 1 |CIFC 151RR ARR - CDO... .| 07/24/2018........ CITIGROUP GLOBAL MARKETS INC.... 499,375 500,000 | ..overvrrrerinriienes 144 | 1FE
12593C  AE 1 [CPPIB CAPITAL INC.....cvviiiiieiiiiiisiistiesiisis i (SR 08/01/2018........ 200 (249,305) | .ovovvereiis (250,000) 1FE
12596E AC 8 |CNH 18B A3 - ABS .| 09/18/2018........ WELLS FARGO SECURITIES LLC 774,895 775,000 1FE
126650 DC 1 |CVSHEALTH CORP.. .| 09/26/2018........ RBC CAPITAL MARKETS, LLC.....cooviniiiiiiiisinissisissssssisssinns 1,496,835 1,500,000 | .o 2,652 | 2FE
14311A° AW 2 |CGMS 145RR B - CDO .| 08/24/2018........ BARCLAYS CAPITAL INC.....ocoiiiiiiiiniiiciisee s 500,000 500,000 1FE.
14317P  AE 3 |CARLYLE US CLO 2018-2LTD/CARLYLEUS C .| 07/30/2018. JP MORGAN SECURITIES LLC.. 500,000 .500,000 2FE
17181T AE 1 |CIFC 184 B - CDO 09/01/2018........ CREDIT SUISSE SECURITIES (USA) 500,000 500,000 1FE
191216 BE 9 |COCA-COLACO.... .| 09/21/2018........ WELLS FARGO SECURITIES LLC 991,660 ..1,000,000 12,800 | 1FE
200340 AS 6 |COMERICAINC..... .| 07/26/2018. JP MORGAN SECURITIES LLC.. 1,509,864 ..1,510,000
225433  AH 4 | CREDIT SUISSE GROUP FUNDING (GUERNSEY) L 09/14/2018........ Morgan Stanley. 996,370 ..1,000,000
254683 CG 8 |DCENT 184 A-ABS......cccovvvereiene .| 07/24/2018........ RBC CAPITAL MARKETS, LLC.....cotiiiiniiiiiniiiniecisisisiesisne e 2,234,393 ..2,235,000
26249Q AU 2 |DRYDEN 38 SENIOR LOAN FUND - CDO 07/27/2018. BNP SECURITIES.... 500,000 .500,000
2625IN  AD 2 |DRSLF 60 C - CDO. .| 07/16/2018........ GOLDMAN, SACHS & CO...ccoouiiririiirinisci s ssssssssnes 500,000 500,000
278642 AN 3 |EBAYINC .| 09/27/2018........ US BANCORP INVESTMENTS INC.....ccovvvviniireiniiriniinins 2,017,260 ..2,000,000
31677Q BN 8 |FIFTH THIRD BANK (OHIO) 09/24/2018. SUNTRUST ROBINSON HUMPHREY INC..... 1,496,220 ..1,500,000
337738  AQ 1 |FISERVINC .| 09/20/2018........ WELLS FARGO SECURITIES LLC 1,324,391 ..1,325,000
36319X  AC 1 |GALAXY XXV CLO, LTD. - CDO.....cccevvivirerrirnircrrinee ..| 08/09/2018........ GOLDMAN, SACHS & CO 500,000 500,000
37045X  CL 8 | GENERAL MOTORS FINANCIAL COMPANY INC .| 09/26/2018........ MITSUBISHI UFJ SECURITIES 1,990,480 ..2,000,000 22,825 | 2FE
38137P AW 0 [GLD1010R C1R - CDO.....ceovirirerriieriiirireninins (SRR 08/08/2018........ Morgan Stanley..........cccvveinieininieses 500,000 | ..oovviireiirinieieeis 500,000 1FE
42824C AW 9 |HEWLETT PACKARD ENTERPRISE CO, .| 09/20/2018........ JP MORGAN SECURITIES LLC 2,058,920 22,000,000 | oo 43,283 | 2FE....coivieiiiie
42824C  BC 2 |HEWLETT PACKARD ENTERPRISE CO. .1 09/10/2018........ CITIGROUP GLOBAL MARKETS INC 823,853 825,000 2FE
459506  AJ 0 [INTERNATIONAL FLAVORS & FRAGRANCES INC........ccoocioiiiiiiniciciirisinicsisieis | e 09/26/2018........ VARIOUS ... 1,926,734 | oo 1,925,000 | .coovvininieiines 236 |2FE
48250W AL 9 |KKR 14R CR - CDO. ..| 08/01/2018........ JP MORGAN SECURITIES LLC.. 500,000 500,000 1FE
494550  BQ 8 |KINDER MORGAN ENERGY PARTNERS LP.. .| 09/19/2018........ JP MORGAN SECURITIES LLC.. 1,225,875 1,250,000 | .ooovovieiniieiiins 2,431 | 2FE
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

T'%030

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
59156R  BH O [METLIFE INC...ooiiiiiiiiciis s sssnins | csissssssennes 09/24/2018........ WELLS FARGO SECURITIES LLC 1,999,780 | .oovvvieei 2,000,000 | ... 33,200 | 1FE
641062 AD 6 |NESTLE HOLDINGS INC 09/17/2018........ MLPFS INC FIXED INCOME........c.iiiiiiiieiiiniiniciciisseeississes i 1,999,640 ..2,000,000 1FE
655844  BZ 0 |NORFOLK SOUTHERN CORP 07/31/2018. US BANCORP INVESTMENTS INC.... 675,500 .675,000 2FE
655844 CA 4 |NORFOLK SOUTHERN CORP. ..| 07/30/2018........ WELLS FARGO SECURITIES LLC 1,322,165 ..1,325,000 2FE
671088 BA 2 |OZLM 2RR A2R -CDO..... .| 08/17/2018........ Morgan Stanley. 500,000 500,000 1FE
67706H BC 1 |OHALF 131RR CR2 - CDO. 08/07/2018. JP MORGAN SECURITIES LLC.. . 500,000 .500,000 1FE.
771196 BB 7 |ROCHE HOLDINGS INC... 09/26/2018........ GOLDMAN, SACHS & CO...ccouiiiriiiieiciee et 990,990 1,000,000 | oo 14,295 | 1FE.....ccoioviiiinnnn
780097 BE 0 |[ROYAL BANK OF SCOTLAND GROUP PLC . | 09/26/2018........ CREDIT SUISSE SECURITIES (USA).... 1,940,260 ..2,000,000 | ... 25,846 | 2FE
83607E  AA 0 [SNDPT SRR A - CDO.....coiiiiiiiieiiinieicitiie s .| 07/12/2018........ CITIGROUP GLOBAL MARKETS INC.... 500,000 500,000 1FE.
853254  BM 1 | STANDARD CHARTERED PLC......cccooimiiiiniieininiieissinissisisssssiesssisssesssinisnine [CR 09/27/2018........ MLPFS INC FIXED INCOME.........ccoiiimiiiiiiiniiiiiiisissssisissieiesissiessesssisenies 2,000,000 | ..o 2,000,000 1FE
87165V  AF 6 [SYMP 16R AR - CDO. . | 08/29/2018........ MOrgan StanlEY..........ccvververererererinceeese s 500,000 500,000 1FE.
87612E  BD 7 |TARGET CORP o .| 09/24/2018........ WELLS FARGO SECURITIES LLC 2,021,680 ..2,000,000 | ... 16,528 | 1FE
883556 BN 1 | THERMO FISHER SCIENTIFIC INC.......ccoiiiiiiiiiiiicisinsecssisisisinis | e 09/27/2018........ GOLDMAN, SACHS & CO....cooiiiiiiicii s 1,942,220 | oo 2,000,000 | ... 27,667 | 2FE
88433A AN 9 [WINDR 161R CR - CDO .| 07/16/2018........ JP MORGAN SECURITIES LLC......cocviiinieieiriniciiiins 500,000 500,000 1FE
88434H AG 8 |WINDR 182 B - CDO. . | 08/17/2018........ WELLS FARGO SECURITIES LLC 500,000 | .. 500,000 1FE
90131H AR 6 |21ST CENTURY FOX AMERICA INC......cocooiiiiiiiiiiiciciscisisesseseisissis s | e 09/24/2018........ KEYBANC CAPITAL MARKETS INC......... 1,476,960 | ..o 1,500,000 | oocoeiiiiiciriinieies 1,375 | 2FE
902494 BG 7 |TYSON FOODS INC .| 09/26/2018........ Cantor Fitzergald & Co 2,003,680 ..2,000,000 2FE
913017 DB 2 |UNITED TECHNOLOGIES CORP. o .| 09/26/2018........ MLPFS INC FIXED INCOME . 1,496,175 1,500,000 | .oooviiiiiie 6,388 |2FE
92343V CR 3 | VERIZON COMMUNICATIONS INC.....cvtiiiiiiiieieitininieieisisse s | cvssiessereninns 09/14/2018........ WELLS FARGO SECURITIES LLC 985,340 | oo 1,000,000 | ... 13,319 | 2FE
958254  AK 0 |WESTERN GAS PARTNERS LP......coiiiiiiiiiiiiieinisiesnsse s ..| 08/08/2018........ VARIOUS......oooiiiiiiitii s 999,884 ..1,000,000 |....cccovvrner. 79 | 2FE
98978V AB 9 [ZOETIS INC....cooiiiiiiiisieiriss s .| 09/26/2018........ Amherst Securities Group LLC.........cccvvvevneerernireeennninns 1,968,800 ..2,000,000 | ... 10,292 | 2FE
G93576  AB 5 |VENTR 28 A2 - CDO.....oiiiiiiiiiiiiniiniiisss s snsnes ORI 08/02/2018........ CITIGROUP GLOBAL MARKETS INC......ccviiiiiiininiinisisisissisissssisisnsnes 498,875 | i 500,000 | ..o 816 | 1FE
3899999. Total - Bonds - Industrial and Miscellaneous............cccoocvnenecs 55,460,098 ....55,595,000 270,833
8399997. Total - Bonds - Part 3. 95,882,011 ....96,193,552 | ...cocveee. 359,227
8309999, TOAI - BOMMAS. ....eveiiieeisiteieti stttk 880008808 L6 o480 L8080 EE L E 8008 E L ehb ekt | denienienianes 95,882,011 | oo 96,193,552 | ....covvune 359,227
Common Stocks - Industrial and Miscellaneous
00287Y 10 9 [ABBVIE ORD.....ocviiiiiiiiisiisiiisississ s ssssssssssssissssssssssssssens. | s 09/28/2018........ BARCLAYS CAPITAL INCU/LE.......ocviiriiiiiniiisiciisssisessissssienss | s 3,271.000 309,902 XXX
009158 10 6 |AIR PRODUCTS AND CHEMICALS ORD........ccccoiiiiiiniiniiriniisisie s .| 09/28/2018........ BARCLAYS CAPITAL INC./LE 1,493.000 248,138 XXX
02209S 10 3 [ALTRIA GROUP ORD 09/28/2018. BARCLAYS CAPITAL INC./LE 3,443.000 207,878 XXX
031162 10 0 |AMGEN ORD .| 09/28/2018........ BARCLAYS CAPITAL INC./LE 881.000 183,182 XXX
053015 10 3 |AUTOMATIC DATA PROCESSING ORD.......cccoovuiriririinirieiriiniiniaes .| 09/28/2018........ BARCLAYS CAPITAL INC./LE 1,209.000 182,057 XXX
054937 10 7 |BBAND TORD.. 09/28/2018. BARCLAYS CAPITAL INC./LE 6,041.000 303,108 XXX
09247X 10 1 |BLACKROCK ORD................... .| 09/28/2018........ BARCLAYS CAPITAL INC./LE 860.000 408,305 XXX
097023 10 5 |BOEING ORD .| 09/28/2018........ VARIOUS 4,517.000 1,572,516 XXX
11135F 10 1 |[BROADCOM ORD 09/28/2018. VARIOUS 7,074.000 1,574,451 XXX
17275R 10 2 |CISCO SYSTEMS ORD .| 09/28/2018........ BARCLAYS CAPITAL INC./LE 3,660.000 178,503 XXX
191216 10 0 |COCA-COLA ORD. .| 09/28/2018........ BARCLAYS CAPITAL INC./LE 4,889.000 224,156 XXX
231021 10 6 |CUMMINS ORD. 09/28/2018. BARCLAYS CAPITAL INC./LE 2,025.000 290,718 XXX
291011 10 4 |EMERSON ELECTRIC ORD. .| 09/28/2018........ BARCLAYS CAPITAL INC./LE 2,301.000 176,733 XXX
30231G 10 2 [EXXON MOBIL ORD.. .| 09/28/2018........ BARCLAYS CAPITAL INC./LE 3,665.000 306,042 XXX
437076 10 2 |HOME DEPOT ORD.. e .| 09/28/2018........ BARCLAYS CAPITAL INC./LE 870.000 180,252 XXX
446150 10 4 [HUNTINGTON BANCSHARES ORD........coceoimiimiiiiiiininiieississiesississssssssssssssssins | oeinssssienes 09/28/2018........ VARIOUS ..ottt sissnsnns | oebnssesiesiss s 92,596.000 | ...oovvvreiiiireiniieis 1,503,837 XXX |
452308 10 9 [ILLINOIS TOOL ORD. .| 09/28/2018........ BARCLAYS CAPITAL INC./LE R IO 2,384.000 333,806 XXX L....
458140 10 0 [INTEL ORD...coiiiiiieiiriiicicite et . .| 09/28/2018........ BARCLAYS CAPITAL INC./LE | e 9,503.000 452,869 XXX L.
460146 10 3 [INTERNATIONAL PAPER ORD.......c.ccoiiiiiiiiciiiiniiesssssisisisssee s ssesissisnies | cossissieinens 09/28/2018........ VARIOUS ..ot sssssnnes | ebnsssssssse s 29,906.000 | ..o 1,519,983 XXX |
46625H 10 0 | JPMORGAN CHASE ORD......cccoiiriiriiiiiniiieirisiisieieisssssessississiesesssisssessssssssssssenes | seesssesnsenns 09/28/2018........ BARCLAYS CAPITAL INCU/LE.......iiiieniieiimisieinsieeesississssssesssssesssssssssenss | sonvens 1,763.000 200,365 XXX | RN
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1 2 3 4 5 6 7 8 9 10
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
478160 10 4 | JOHNSON & JOHNSON ORD.......cuiviiriririrerieririrerissisesessenssessseesssssssesessssisssesines | veresssesenenes 09/28/2018........ BARCLAYS CAPITAL INCU/LE........csiiimireiieineirerieeieeesissisesssenssssenessssesenss | soneen 1,305.000 180,495 XXX

494368 10 3 |KIMBERLY CLARK ORD... . .| 09/28/2018........ BARCLAYS CAPITAL INC./LE 1,524.000 172,465 XXX

539830 10 9 |LOCKHEED MARTIN ORD 09/28/2018. VARIOUS 4,851.000 1,572,742 XXX

580135 10 1 |MCDONALD'S ORD .| 09/28/2018........ BARCLAYS CAPITAL INC./LE 9,611.000 1,528,289 XXX

58933y 10 5 |[MERCK & CO ORD .| 09/28/2018........ BARCLAYS CAPITAL INC./LE 2,568.000 182,700 XXX

670346 10 5 |NUCOR ORD. 09/28/2018. BARCLAYS CAPITAL INC./LE 5,763.000 362,488 XXX

681919 10 6 |OMNICOM GROUP OR . .| 09/28/2018........ BARCLAYS CAPITAL INC./LE 5,484.000 372,601 XXX

713448 10 8 |PEPSICO ORD.....c.oviiiieiiiiiirritineieiesissie st .| 09/28/2018........ BARCLAYS CAPITAL INC./LE 1,568.000 174,263 XXX

717081 10 3 |PFIZER ORD.....ccovvvrervririerns .| 09/28/2018........ BARCLAYS CAPITAL INC./LE 4,231.000 186,739 XXX

718172 10 9 | PHILIP MORRIS INTERNATIONAL ORD........couiiiiirniiiieiiiisiesissinisssiessssssseninns | svereesssinns 09/28/2018........ BARCLAYS CAPITAL INCU/LE........coiiiimiiiniiieinesisssssssissssississienss | snnen 3,792.000 303,248 XXX

74251V 10 2 |PRINCIPAL FINANCIAL GROUP ORD. .| 09/28/2018........ BARCLAYS CAPITAL INC./LE I 5,391.000 309,576 XXX

742718 10 9 |PROCTER & GAMBLE ORD o .| 09/28/2018........ BARCLAYS CAPITAL INC./LE | e 2,124.000 176,378 XXX

747525 10 3 | QUALCOMM ORD......cvuiiuiireiiiiiisiseiesisisesiesissesesssesssssssse s ssssssssesssssnssessenons | svesesesssnnes 09/28/2018........ BARCLAYS CAPITAL INCU/LE........ciiiiiiiiiierneeeesisssssesiesssesesesisnsenss | seren 2,530.000 183,539 XXX

855244 10 9 | STARBUCKS ORD. .| 09/28/2018........ BARCLAYS CAPITAL INC./LE O [ 6,333.000 350,932 XXX

87612E 10 6 |TARGET ORD .| 09/28/2018........ BARCLAYS CAPITAL INC./LE R0 2,003.000 176,818 XXX

882508 10 4 09/28/2018........ BARCLAYS CAPITAL INC/LE........coiiienirciieineirerseieessissiesisssessssesensssissisenss | seneens 2,544.000 277,451 XXX

88579y 10 1 .| 09/28/2018........ BARCLAYS CAPITAL INC./LE . 968.000 203,373 XXX

89417E 10 9 | TRAVELERS COMPANIES ORD.. o .| 09/28/2018........ BARCLAYS CAPITAL INC./LE JOT [ 1,858.000 241,872 XXX

902973 30 4 |US BANCORP ORD.....ovuuivuimiireimnieriisisessississssssssssssessessssssessssssssssssssssssssessnns | sensssssssnes 09/28/2018........ BARCLAYS CAPITAL INCU/LE.......iiiiiriininiiininsieinsieessississnssessssssssssssssenss | snvees 3,484.000 184,524 XXX

911312 10 6 |UNITED PARCEL SERVICE CL B ORD .| 09/28/2018........ BARCLAYS CAPITAL INC./LE R0 1,538.000 180,464 XXX

918204 10 8 | VF ORD...cuuiuieiiieiieieise et .| 09/28/2018........ BARCLAYS CAPITAL INC./LE O [ 1,907.000 179,048 XXX

91913Y 10 0 [ VALERO ENERGY ORD......ccccvvinmiiiiniiiiiniiiisinisssissssssssssssssssissssssssnsses. | s 09/28/2018........ BARCLAYS CAPITAL INCULE......iiiiiniiieriiiiinissiesiesisssississssisssssssenes | cevveens 2,415.000 282,565 XXX

92343V 10 4 |VERIZON COMMUNICATIONS ORD......ccovrurririrrerrierinnisersesississeesssssssssensesseseensenes .| 09/28/2018........ BARCLAYS CAPITAL INC./LE O [ 3,306.000 176,989 XXX

931142 10 3 | WALMART ORD .| 09/28/2018........ BARCLAYS CAPITAL INC./LE [T [ 1,830.000 172,303 XXX

949746 10 1 |WELLS FARGO ORD.......ciiiiiiiiiiinisinisiissiseissnsssisss s sssssssssssessssssssssnssssssssensonns | svnsssnsnsanes 09/28/2018........ BARCLAYS CAPITAL INCU/LE.....c.iiiiiiiiisiiinisisssisississsnsssnssssssnssnsssienss | sesnines 3,193.000 170,013 XXX

9099999. Total - Common Stocks - Industrial and Miscellanous..................ccceeveerercrerereccerereccrennn, 18,658,674 XXX | 0
9799997. Total - Common Stocks - Part 3........ccccocvviininas 18,658,674 XXX e 0
9799999. Total - Common Stocks..................... . 18,658,674 XXX 0
9899999. Total - Preferred and COMMON SEOCKS........vvuivriisieieieriiinisisissisiessessssess s essssnssssesas 18,658,674 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks 114,540,685 XXX 359,227

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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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 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity | or Market

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 Indicator (a)
Bonds - U.S. Government

36202D 6F 3 |G2003570 - RMBS.......coovmerirerireereninnenne .. | 09/01/2018. | PAYAOWN.......courererercererisreneiiens [ ereeerneessninssnenins | ceerenssnens 3,730 | corvrrens 3,730 | corerrens I (1) I 3779 | oo (49) (49) 3,730 | vvereererrenes | cerereereeieeens 06/20/2034. | L....cvvvrennes

36202E 6E 4 |G2004469 - RMBS........cocovvrimirrrrierirenns .. | 09/01/2018. | PAYAOWN.......vvvrirerirrirerinrineiiens [ ererirneissnsissinsins | cvereeesneens 5,561 | coovrrrrnns 5,561 | coovvrrrnnns 5,633 | oo 5,630 | .ooveririreinns (69) (69) 5,561 | v | e 06/20/2039. | L..c.vvurirncs

36202E UM 9 |G2004188 - RMBS.. .. | 09/01/2018. | Paydown 92 92 0 07/20/2038.

36212K Y7 2 |GN 536334 - RMBS. ... | .. [ 09/01/2018. | Paydown 90 90 (0) 10/15/2030. | 1.

36213D 3L 0 [GN 551703 - RMBS......cccoovvmmrinrinirirniins .. | 09/01/2018. | Paydown 328 328 1 03/15/2032. | L....cvovrvrne

38374M DX 4 |GNR 0575A DA - CMO/RMBS.... .. | 09/01/2018. | Paydown 17,095 | coooovrennee 17,095 | oo 18,655 (675) (675) . . 07/16/2034. | 1.

912810 QA 9 |UNITED STATES TREASURY.... .. | 09/21/2018. | J.P. MORGAN SECURITIES INC... 5,258,398 .5,000,000 5,570,703 [E L) | RO B (12,275) | coevveririiriens . .| ...(208,229) | .... 02/15/2039. | 1.

912810 QX 9 |UNITED STATES TREASURY.... .. | 09/06/2018. | JP MORGAN SECURITIES LLC..... | .. 4,748,633 5,000,000 (535) (535) R | ...(277,896) 08/15/2042. | 1.

912828 3W 8 |UNITED STATES TREASURY .. | 09/06/2018. | BARCLAYS CAPITAL INC 4,946,289 .5,000,000 560 560 02/15/2028. | 1.

912828 RE 2 |UNITED STATES TREASURY.... ... |.. | 08/31/2018. | Maturity @ 100.00 o | | 005,000,000 | .o 5,000,000 | .......5,035,156 | ..........5,003,587 | ..ccocovuriruriin [ vorererene(B,587) [ [ (3,587) | v 08/31/2018. | 1.
0599999. Total - Bonds - U.S. GOVEMMENL.....uvvuisiiiriesississsisiersssessenssnes seessenssssssssssesssssssssesas .....19,080,217 | ..... 20,026,897 (16,527) [ ovvvvverncns 0 [ (16,527) [ ..oveonvernnenad 0 XXX XXX
Bonds - U.S. Special Revenue and Special Assessment

31288 NE 2 |FH C79389 - RMBS......cocoomermerierirnierenns .. | 09/01/2018. | Paydown 943 943 (24) (24) 04/01/2033. | L..ouvvnrernes

3128K3 GK 7 |FH A42902 - RMBS ... | .- | 09/01/2018. | Paydown 588 588 47 47 02/01/2036. | 1.

3128K8 Q2 5 |FHA47673- RMBS. .. | 09/01/2018. | Paydown 1,018 | .. 1,018 51 51 11/01/2035. | 1.
3128KR 3N 2 |FH A61705 - RMBS .. | 09/01/2018. | Paydown 573 573 0 0 06/01/2037. | 1.
3128KW J4 6 |FH A65683 - RMBS .. | 09/01/2018. | Paydown 13,207 | cocvvvienee 13,207 (489) (489) 09/01/2037. | 1.

3128L5 BF 7 |FHA71838- RMBS. .. | 09/01/2018. | Paydown (12) 01/01/2038. | 1.

3128L6 QJ 1 |FHAT73157-RMBS .. | 09/01/2018. | Paydown 68 02/01/2038. | 1.

3128LA QB 9 |FHA76750 - RMBS .. | 09/01/2018. | Paydown (50) 05/01/2038. | 1.

3128LX E3 0 |FH G01954 - RMBS .. | 09/01/2018. | Paydown 96 11/01/2035. | 1.

3128LX EN 6 |FH G01941- RMBS .. | 09/01/2018. | Paydown 242 10/01/2035. | L.....ccovvvvnee

3128LX FB 1 |FH G01962 - RMBS. .. | 09/01/2018. | Paydown 206 12/01/2035. | 1.
3128M4 LT 8 |FH G02738 - RMBS. .. | 09/01/2018. | Paydown (3 03/01/2037. | 1.
3128M8 2R 4 |FH G06784 - RMBS .. | 09/01/2018. | Paydown (585, 10/01/2041. [ L.....vvvnrnnne
3128M9 MY 5 |FH G07275- RMBS. .. [ 09/12/2018. | VARIOUS.......covtrverirrirerrneiseinens | erverseeesnessnssinesnes | oveens 1,360,323 (200 (200 12/01/2042.
3128M9 UQ 3 |FH G07491 - RMBS. .. | 09/01/2018. | Paydown 38,503 | .oerrrern38,503 | oerieen81,529 | 82,099 [ | eeerend(3596) [ e | vriierend(3,596) | s 03/01/2042. | 1.
3128MD UX 9 |FH G14898 - RMBS .. | 09/01/2018. | Paydown 30,966 | .oorrrenn30,966 | oo 33,056 | covivirnnnnn32,599 [ | e (1,633) [ e v (1,633) | s 05/01/2027. | Leeoucverrvrnes
3128MJ 2H 2 |FH G08775 - RMBS. .. | 09/01/2018. | Paydown 122,936 | o000 122,936 | oo 129,611 | 129,444 [ i | eierrrnn(6,508) | i | evriieerrnn(6,508) | i 08/01/2047. | 1.
3128MJ 2S 8 |FH G08784 - RMBS. .. | 09/01/2018. | Paydown 10/01/2047. | 1.
3128MJ 2T 6 |FH G08785 - RMBS .. | 09/01/2018. | Paydown 10/01/2047. [ L.covercrnnne
3128MJ A5 9 |FH G08027 - RMBS. .. | 09/01/2018. | Paydown 12/01/2034.
3128MJ CJ 7 |FH G08072 - RMBS. .. | 09/01/2018. | Paydown 08/01/2035. | 1.
3128MJ MS 6 |FH G08368 - RMBS .. | 09/01/2018. | PAYAOWN.......ovvervrrrirririnrinrinniinns [ evevrseirsnnnsniensinns | verenninseed0,977 | 0,977 | o547 | 85,199 | e | e (@1222) [ [ everieeena(@,222) i | v 40,977 10/01/2039. [ L....cvvvnrenee
3128MJ Q9 4 |FH G08479 - RMBS. .. | 09/01/2018. | Paydown ....24,558 03/01/2042. | 1.
3128MJ SG 6 |FH G08518 - RMBS. .. | 09/01/2018. | PAYAOWN.......oovverrrireerreineiseriene [ eoveeenenienninsninnnnins | covennennendh 820 | ciiiirin88,420 | coiiiii85,798 | iiirecnd85,618 | oo | oo (1,297) [ s e (LL297) [ ...44,420 02/01/2043.
3128MJ  VJ 6 |FH G08616 - RMBS .. | 09/01/2018. | Paydown 29,752 | ooereee29,752 | vovereren3L,642 | i BLBT6 | e | eeeeena(2,124) [ [ (2,224) [ | s 29,752 11/01/2044.
3128MJ X8 8 |FH G08702 - RMBS. +. | 09/01/2018. | PAYAOWN. .....vomrvrcrirrereereninsinens | erversresesseessninsinnes | serererneees 66,073 04/01/2046.
3128MJ XK 1 |FH G08681 - RMBS. .. | 09/01/2018. | Paydown 57,747 12/01/2045.
3128MJ Y6 1 |FH G08732- RMBS. .. | 09/01/2018. | PAYAOWN. .....vovrvrcrirrirseerinisniiens | erverisesesneeseninsies | eereresneens 68,248 11/01/2046.
3128MJ YY 0 |FH G08726 - RMBS. .| 09/01/2018. | Paydown 51,323 10/01/2046.
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3128MJ ZM 5 |FH G08747 - RMBS .. | 09/01/2018. | Paydown 52,322 (193) (193) | v | i 52,322 02/01/2047.
31292H YT 5 |FHC01622 - RMBS v |+ 1 09/01/2018. | PAYAOWN.......overeviererinrieireriniiinens | cererirerssiseeresisniiees | overeeieninns 1,724 09/01/2033.
312932 CX 2 |FHAB85486 - RMBS.........cccoovvveiiiriiniines ..109/01/2018. | Paydown 517 04/01/2039.
312935 RM 3 |FH A88592 - RMBS .. | 09/01/2018. | Paydown 39,761 09/01/2039.
312940 4Y 2 |FH A92639 - RMBS v [ [ 09/01/2018. | PayAOWN.......ovvrererverererierneiniierns [ v | e 34,237 06/01/2040.
312944  QJ 3 |FHAY5857 - RMBS.......ccovvvveerieriririnens .. | 09/01/2018. | Paydown 26,837 12/01/2040.
31294K ZL 2 |FHE01647 - RMBS .. | 09/01/2018. | Paydown 05/01/2019.
312962 GD 9 |FH B10196 - RMBS .. | 09/01/2018. | Paydown 10/01/2018.
312964 SF 7 |FHB12318 - RMBS .. | 09/01/2018. | Paydown 02/01/2019.
312967 4A 7 |FHB15317 - RMBS. ..109/01/2018. | Paydown 06/01/2019.
312967 J7 8 |FH B14786 - RMBS .. | 09/01/2018. | Paydown 05/01/2019.
312968 JE 1 |FHB15661 - RMBS ..109/01/2018. | Paydown 07/01/2019.
31296N UL 9 |FHA14187 - RMBS. ..109/01/2018. | Paydown 10/01/2033.
31296P EU 2 |FH A14647 - RMBS ..109/01/2018. | Paydown 10/01/2033.
31296S M3 7 |FHA17578 - RMBS ..109/01/2018. | Paydown 01/01/2034.
31297B  ZC 9 |FH A24339- RMBS. .. | 09/01/2018. | Paydown 07/01/2034.
3132GD  QJ 4 |FH Q00457 - RMBS ..109/01/2018. | Paydown 04/01/2041.
3132GD RW 4 |FH Q00501 - RMBS. ..109/01/2018. | Paydown ...3,141 05/01/2041.
3132GE 5V 8 |FH Q01760 - RMBS. .. | 09/01/2018. | Paydown .55,118 . 07/01/2041.
3132G) HN 2 |FH Q03237 - RMBS. .. | 09/01/2018. | Paydown ....2,535 ....2,636 (0)] ..o . 09/01/2041.
3132GK 2F 2 |FH Q04674 - RMBS. .. | 09/25/2018. | VARIOUS.. 1,385,727 | ....... 1,443,537 )| e (41,397) | 45,570 |12/01/2041.
3132GK V9 4 |FH Q04540 - RMBS. ..|09/12/2018. | VARIOUS.. 1,388,246 | ....... 1,414,005 )| n(31,393) | 38,128 | 11/01/2041.
3132GL  GU 2 |FH Q05011 - RMBS .| 09/17/2018. | VARIOUS 1,639,850 | ....... 1,713,643 | (31,681) | ....... 50,737 | 12/01/2041.
3132GS R5 0 |FH Q07408 - RMBS. .. | 09/01/2018. | Paydown 04/01/2042.
3132GU RU 0 |FH Q09199 - RMBS. .. | 09/01/2018. | Paydown 07/01/2042.
3132HL  JF 1 |FH Q10262 - RMBS .. | 09/01/2018. | Paydown 08/01/2042.
313206 5D 2 |FH Q15843 - RMBS. ..109/01/2018. | Paydown . 02/01/2043.
3132J9 XP 8 |FHQ18385- RMBS. .. | 09/01/2018. | Paydown 27,316 ..28,067 05/01/2043.
3132JA NV 3 |FH Q19003 - RMBS .1 09/12/2018. [ VARIOUS........covvvirircrnrierernnes | eeveeererisersesssirennns | corenes 1,404,042 | .....1,411,1083 | ....... 1,419,261 06/01/2043.
3132)P BB 7 |FH Q21834 - RMBS .. | 09/01/2018. | Paydown 115,138 115,138 123,684 124,141 115,138 09/01/2043.
3132L8 WD 5 |FH V83344 - RMBS .. | 09/01/2018. | Paydown 10,588 ..10,588 ..10,808 ....10,588 08/01/2047.
3132M7  JJ 8 |FH Q26865 - RMBS .1 09/27/2018. [ VARIOUS........cooviviriricinriireinies | wrveeeresissresssssisennns | corenes 1,422,922 | ....... 1,436,965 | ....... 1,472,665 | ........... 1,469,653 | ....ccoovvrirenne. 572 572 | | e 1,470,225 | .o [ e (47,304) | ........ (47,304) | ....... 41,165 |06/01/2044.
3132M9 2R 4 |FH Q29184 - RMBS. .. | 09/01/2018. | PAYAOWN. .....vvvvircrirririririiniieis [ e | e 41,108 )| ....41,108 10/01/2044.
3132WD  YQ 1 |FH Q40718 - RMBS. ..|09/01/2018. | Paydown 96,499 . ). 05/01/2046.
3132WJ  TK 7 |FH Q45053 - RMBS .. | 09/01/2018. | Paydown 19,820 ) ) 12/01/2046.
3132WJ  UU 3 |FH Q45094 - RMBS. ..109/01/2018. | Paydown 88,328 ) ) 12/01/2046.
3132WJ  UZ 2 |FH Q45099 - RMBS. v | [ 09/27/2018. [ VARIOUS........oovvriviricrriieierinnines 1,332,537 ) ) 12/01/2046.
3132XU K5 3 |FH Q52115 - RMBS......ccovvrivreririiriininne .. | 09/01/2018. | PAYAOWN. .....vvvvircrirrirreiieiiniiens | everireseseeesssinnines | cererenenes 44,030 ) ) 11/01/2047.
31335A YT 9 |FHG60722 - RMBS ..|09/01/2018. | Paydown 55,614 ..55,991 (377) .(377) 10/01/2046.
31335H 3N 1 |FH C90805 - RMBS .. | 09/01/2018. | PAYAOWN.......oouerirerirriniiiriniiiiens [ e | v 3,113 ...3,161 (48) (48) 3,113 03/01/2024.
31335H NV 1 |FH C90404 - RMBS ..109/01/2018. | Paydown 139 ) (0) 01/01/2021.
3136A2 QP 1 |FNR11132B PA-CMO/RMBS... .| 09/01/2018. | Paydown 14,641 ) .(189) 08/25/2039.
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3136A3 ED 9 |FNR 11143D PA - CMO/RMBS... .. | 09/01/2018. | Paydown 18,534 ..19,364 (830 (830 18,534 02/25/2038.
3136A3 KG 5 |FNR 11146C NA- CMO/RMBS... ... | . | 09/01/2018. | Paydown 18,366 ..19,149 (784 (784 ....18,366 04/25/2040.
3136A6 HC 1 |FNR 1257G JW - CMO/RMBS................... .. | 09/01/2018. | Paydown 18,326 19,237 |, (911 (911 18,326 10/25/2041.
3136A6 TC 8 |FNR 1263A MA - CMO/RMBS .. | 09/01/2018. | Paydown 17,080 i ....17,080 06/25/2040.
3136AB  JH 7 |FNR 12144E PD - CMO/RMBS... .« | .. | 09/01/2018. | Paydown 18,704 | ...........18,704 | ...........20,481 | ..o 19,811 | | e (L207) | s | ....18,704 04/25/2042.
3136AC  F9 7 |FNR 1313G MA - CMO/RMBS.................. .. | 09/01/2018. | PAYAOWN. .....vvuiircririrririinniieis | wverieninesssinnines | e 40,621 | ...........40,621 | ... 84,854 | i 83,815 | s [ ennn(3295) e | ereeneen(31295) | e [ i 40,621 01/25/2043.
3136AE  2C 0 |FNR 1370F LA - CMO/RMBS.. .. | 09/01/2018. | Paydown 9,649 10/25/2037.
3136AE QW 0 |FNR 1355F HP - CMO/RMBS. .. | 09/01/2018. | PaydOWN.........oevvreririiriniinniiens [ | vrennennn8,312 | iii00028,312 | 1i0080,718 | i000:29,856 [ oo | e (1,545) [ [ (1,545) e | s 28,312 12/25/2042.
3136AF TV 6 |[FNR 1373G TK - CMO/RMBS. .. | 09/01/2018. | Paydown 09/25/2042.
3136AF ZR 8 |FNR 1380F KA - CMO/RMBS.. ..109/01/2018. | Paydown 06/25/2039.
3136AG FU 1 |FNR 1392C DA - CMO/RMBS. .. | 09/01/2018. | Paydown 05/25/2042.
3136AH RG 7 |FNR 13126F CA - CMO/RMBS... .1 09/01/2018. [ PAYAOWN......oovvrienirereriersniniirens | vevereiresesiersninnenes | vvereriees 31,053 09/25/2041.
3136AK  MJ 9 |FNR 1440A EP - CMO/RMBS. .. | 09/01/2018. | Paydown 31,735 10/25/2042.
3136AM L9 8 [FNR 1513 PN - CMO/RMBS... ..109/01/2018. | Paydown 38,496 04/25/2044.
3136AN  WE 3 |FNR 1527C HA - CMO/RMBS. ..109/01/2018. | Paydown 26,409 03/25/2044.
3136AR Q3 5 |FNR 1629 PA - CMO/RMBS .. | 09/01/2018. | Paydown 08/25/2045.
31371K 2V 2 |FN 254688 - ..109/01/2018. | Paydown 03/01/2023.
31371L BH 1 |FN 254840 - .| 08/27/2018. [ VARIOUS........oovvrvireierinrierrniens 08/01/2018.
31371L SH 3 |FN 255320 - .. | 09/01/2018. | Paydown 07/01/2024.
3137IM CF 2 |FN 255770 - ..109/01/2018. | Paydown 07/01/2035.
3137IM EQ 6 |FN 255843 - .. | 09/01/2018. | Paydown 09/01/2035.
3137IM LW 5 |FN 256041 - RMBS.. ..|09/01/2018. | Paydown 12/01/2025.
3137AQ Y6 9 |FHR4058E P - CMO/RMBS........ccccvevvrnn .. | 09/01/2018. | Paydown (1,452) 06/15/2041.
3137AY 7H 8 |FHR 4150H NP - CMO/RMBS, .. | 09/01/2018. | Paydown .(911) 07/15/2041.
3137B1 RP 9 |FHR 4189A PA - CMO/RMBS ... |.. | 09/01/2018. | Paydown 29,326 (1,941) 11/15/2042.
3137B9 ST 3 |FHR4327AA-CMO/RMBS.........ccocovvvnee. .1 09/01/2018. [ PAYAOWN. .....oorvvmieiiirerieiniiiiens | veviernisenieississies | v 76,708 (2,780) 02/15/2040.
3137BD KF 2 |FHR 4384A LA - CMO/RMBS.. .1 09/01/2018. [ PAYAOWN. .....ouvvrivnirereriernniiirens | revesernesesiersssneees | vvereriees 46,888 (1,447) 09/15/2040.
3137BK QN 3 |FHR 4495C PA - CMO/RMBS. <o | .- | 09/01/2018. | Paydown 26,023 .(939) 09/15/2043.
3137BK UG 3 |FHR 4494A JA- CMO/RMBS.........ccccnvvune .. | 09/01/2018. | Paydown 32,424 34,106 | .o | e (1,682) | oo [ e (1,682) 05/15/2042.
3137BK UK 4 |FHR 4494A KA - CMO/RMBS, .1 09/01/2018. [ PAYAOWN. .....vovvrirnriiereniersnrriens | versseiseessiessnsneees | overensees 46,572 (2,539) . 10/15/2042.
3137BM QC 3 |FHR 4544B CA - CMO/RMBS. «.. | .. | 09/01/2018. | Paydown 28,852 (1,015) . 06/15/2042.
3137BM V4 5 |FHR 4552 DA - CMO/RMBS........cccoconevnne. ..109/01/2018. | Paydown 23564 | ...ceeie23,564 | 24,687 | 24564 | | (1,001) [ coovevrernns [ v (1,001) 01/15/2043.
3137BS ZU 0 |FHR 4631D PA - CMO/RMBS .1 09/01/2018. [ PAYAOWN.......orvriiviririieiniiiiens | e | v 49,374 05/15/2045.
3137GA 6H 5 |FHR 3726E GA - CMO/RMBS <. | . | 09/01/2018. | Paydown 37,977 | i 37,977 | 80,122 | 040,000 | i | eeeened(2,023) [ [ 09/15/2040.
31385W 2K 4 |FN 555278 - RMBS........ccccoviviiiiiniiircnans .1 09/01/2018. [ PAYAOWN. .....vorvvvivricireriiinireniiens | versnrseeensnssissnnies | versneennnns 5,208 03/01/2033.
3138AB  NC 9 |FN AH9386 - RMBS. .1 09/01/2018. [ PAYAOWN. .....oovverivreiererieiriienirens | vereriseeresiseressenies | crereneisnnens 2,015 04/01/2041.
3138AF W3 0 |FN AI2465 - RMBS.. ... .. | 09/01/2018. | Paydown 13,382 | oo 13,382 | oo 14,602 | o 14,524 | | e (L242) | s | s 05/01/2041.
3138AS  T6 9 |FNAJL472- RMBS.....ccovvvvirirerinieieiinis .. | 09/01/2018. | Paydown 15,623 10/01/2041.
3138AV. U8 6 |FN AJ4206 - RMBS ..|09/01/2018. | Paydown 17,033 12/01/2041.
3138EH L7 5 |FNAL1249 - RMBS .1 09/01/2018. [ PAYAOWN. .....oovvriririreriersirniens | versseiseressissnnsneenes | overenines 43,253 | ooieien83,253 | 85,815 | 86,029 | e | ereeeen(2,775) [ [ 12/01/2041.
3138E) RA 8 |FNAL2280- RMBS ..109/01/2018. | Paydown 23,993 | ..iii23,993 | 25,652 | 25,894 | i | e (B,902) | s [ 09/01/2042.
3138E] UR 7 |FNAL2391-RMBS .| 09/01/2018. | Paydown 12,249 08/01/2042.
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3138E) ZR 2 |FNAL2551- RMBS .. | 09/01/2018. | Paydown 32,494 ..33,339 10/01/2042.
3138EK FN 0 |FNAL2872- RMBS v [+ [ 09/01/2018. | PQYAOWN.......ovvrrvrerrererrirerreineirerns [ v | ceverinnin 62,476 ..64,762 12/01/2042.
3138EK  Z5 7 |FNAL3463 - RMBS.......ccceevivrciiiniiriinnns ..109/01/2018. | Paydown 11,676 12,075 05/01/2043.
3138EL  PA 5 |FN AL4016 - RMBS .. | 09/01/2018. | Paydown 34,560 08/01/2043.
3138LT KF 4 |FNAO2993- RMBS.... ... | . | 09/01/2018. | Paydown 106,255 05/01/2042.
3138M5 LN 7 |FNAP2132 - RMBS......ccccovvvmriniriirinninne .. | 09/01/2018. | Paydown 37,248 08/01/2042.
3138M8 VF 7 |FNAP5113 - RMBS. .1 09/01/2018. [ PAYAOWN. .....oovvrienirererierinniniirens | reveeeinesesierssinnees | overeriees 46,246 09/01/2042.
3138MA  CT 3 |FN AP6381 - RMBS. .. 09/12/2018. [ VARIOUS........covviirrieinrinnisinnes | vrvseererisisenssennns 1,326,121 .1,332,928 09/01/2042.
3138W4 S8 5 |FN AR6842 - RMBS. .1 09/01/2018. [ PAYAOWN.......oovvrienirirerierneiiiens | reveeernesesieississees | overeriees 40,065 ..40,065 41,521 02/01/2043.
3138W6 RG 3 |FN AR8586 - RMBS. .. | 09/01/2018. | Paydown 26,918 ..26,918 ..27,990 06/01/2043.
3138W9 A7 5 |FNAS0029 - RMBS. .. | 09/01/2018. | Paydown 29,335 ..29,335 ..31,264 07/01/2043.
3138W9 BG 4 |FN AS0038 - RMBS. .. 109/12/2018. | VARIOUS........coovvuiriicrnrirereinies | erverererineressssiernns | coreres 1,590,267 1,643,853 1,609,691 07/01/2043.
3138W9 MG 2 |FN AS0358 - RMBS. .. | 09/25/2018. | VARIOUS.. 1,580,255 1,557,958 11,623,807 09/01/2043.
3138WA WV 5 |FN AS1559 - RMBS. ..109/01/2018. | Paydown 217,356 01/01/2044.
3138WA XQ 5 |FN AS1586 - RMBS. ..109/01/2018. | Paydown 01/01/2044.
3138WC AD 5 |FNAS2703- RMBS. .. | 09/01/2018. | Paydown 06/01/2044.
3138WE BR 9 |FN AS4547 - RMBS. ..109/01/2018. | Paydown 03/01/2045.
3138WF LU 8 |FNAS5738 - RMBS. .. | 09/01/2018. | Paydown 09/01/2045.
3138WF PH 3 |FN AS5823 - RMBS. .. | 09/01/2018. | Paydown ..74,555 09/01/2045.
3138WG 5Q 3 |FNAS7154 - RMBS. .. | 09/01/2018. | Paydown 125,268 05/01/2046.
3138WG BA 1 |FNAS6332- RMBS. .. | 09/01/2018. | Paydown ..46,335 . 12/01/2045.
3138WG HD 9 |FN AS6527 - RMBS. ..|09/01/2018. | Paydown ..78,520 ..84,213 01/01/2046.
3138WH GK 2 |FN AS7401- RMBS .. | 09/01/2018. | Paydown 118,237 124,352 06/01/2046.
3138WH NU 2 |FN AS7602 - RMBS. .. | 09/01/2018. | Paydown 07/01/2046.
3138X0 Y3 6 |FNAU1629 - RMBS. ... | .. | 09/25/2018. | VARIOUS 07/01/2043.
3138X1  3A 2 [FNAU2592 - RMBS.........ccccovvmiiiiiiiiiiens .. | 09/01/2018. | Paydown 08/01/2043.
3138X5 JP 3 |FN AU5669 - RMBS. ..109/01/2018. | Paydown 09/01/2043.
3138YD AB 5 |FNAY0001 - RMBS. ... | .. | 09/01/2018. | Paydown 01/01/2045.
3138YH UY 4 |FNAY4198-RMBS.........ccoeviiviniiiiin .. | 09/01/2018. | Paydown 58,319 05/01/2045.
3138YN LE 5 |FNAY8424 - RMBS .. | 09/01/2018. | Paydown 35,270 08/01/2045.
3138YR 5G 9 |FN AZ0846 - RMBS. ... | .. | 09/01/2018. | Paydown 36,108 07/01/2045.
3138YT LZ 5 |FNAZ2143-RMBS.......ccoovviiivieicien ..109/01/2018. | Paydown 217,832 07/01/2045.
31393V PY 1 |FHR 2628C QG - CMO/RMBS.... .. | 09/01/2018. | Paydown 15,019 06/15/2033.
31397Q EA 2 |FNR 10150C PD - CMO/RMBS... ... | . | 09/01/2018. | Paydown 32,577 10/25/2040.
31398R 2D 6 |FNR 1080A AD - CMO/RMBS.........cocovvnnee ..109/01/2018. | Paydown 19,441 03/25/2039.
31398V Y7 5 |FHR 3653J JK - CMO/RMBS.. ..109/01/2018. | Paydown 14,415 11/15/2038.
3140IN  ZR 3 |FN 713652 - ..109/01/2018. | Paydown 06/01/2033.
31402B R5 5 |FN 724208 - .. | 09/01/2018. | Paydown 07/01/2033.
31402C XK 3 |FN 725282 - ..|09/01/2018. | Paydown 03/01/2019.
31403C 6L 0 |FN 745275- .. | 09/01/2018. | Paydown 02/01/2036.
31403D BY 4 |FN 745355 - ..109/01/2018. | Paydown 03/01/2036.
31403D DX 4 |FN 745418 - . | 09/01/2018. | Paydown 04/01/2036.
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31403D GY 9 |FN 745515- RMBS.. .. | 09/01/2018. | Paydown 4,139 106 106 4,245 05/01/2036.
31404N  WB 8 |FN 773842 - RMBS.. ..109/01/2018. | Paydown 04/01/2034.
31404Q C2 3 |FN 775089 - .. | 09/01/2018. | Paydown 04/01/2034.
31404S TN 5 |FN 777357 - .. | 09/01/2018. | Paydown 05/01/2019.
314058 7J 7 |FN798397- .. | 09/01/2018. | Paydown 09/01/2034.
31407C BT 3 |FN 826350 - .. | 09/01/2018. | Paydown 07/01/2035.
31407K DV 8 |FN 832716 - .. | 09/01/2018. | Paydown 09/01/2035.
31407X  XZ 9 |FN 844096 - .. | 09/01/2018. | Paydown 11/01/2035.
31409C WR 2 |FN 867456 - .. | 09/01/2018. | Paydown 06/01/2036.
31409D NE 9 |FN 868089 - .. | 09/01/2018. | Paydown 02/01/2036.
31409G HK 5 |FN 870634 - .. | 09/01/2018. | Paydown 07/01/2036.
3140E4 7D 3 |FNBA0891- ..109/01/2018. | Paydown 01/01/2046.
3140EU E3 9 |FNBCO0153- .. | 09/01/2018. | Paydown 01/01/2046.
3140FK S35 |FN BE0537 - ..109/01/2018. | Paydown 11/01/2046.
3140FM SZ 0 [FNBE2335- ..109/01/2018. | Paydown 02/01/2047.
3140FQ T2 3 |FNBE5068 - .. | 09/01/2018. | Paydown . 07/01/2046.
3140FU 2W 7 |FN BE888S - ..109/01/2018. | Paydown .18,629 | ... . . ] L0 03/01/2047.
3140GS PD 8 |FNBH4019- .| 09/25/2018. | VARIOUS........cooovmriimrirerinrinninnns [ wverireriisniensisnnnes | 0000.1,909,792 | .......1,895,854 | ...... 1,943,917 |... B [ . . JOVOR o (31,802) 09/01/2047.
3140GU MA 2 |FNBH5752 - .. | 09/27/2018. | VARIOUS.. .2,862,760 .2,907,017 .2,975,832 . .(108,889) 83,875 | 11/01/2047.
3140H1 V9 8 |FN BJ0639 .. | 09/01/2018. | PAYAOWN.......oouiirriiririrniiniiieis [ e | e 74976 | oo 74,976 | oo 76,964 )| .. 03/01/2048.
3140HB FK 9 |FNBJ9169 .. | 09/27/2018. | VARIOUS.. ol 1,984,570 | ....... 1,965,298 | ...... 2,000,996 ) 05/01/2048.
3140HE AK 8 |FN BK0909 - .. | 09/27/2018. | VARIOUS.. e 1,994,696 | ....... 1,975,000 | ....... 2,009,254 | ... e . (871) (871 07/01/2048.
314035 FG 9 |FNBM1066 - .. | 09/01/2018. | PAYAOWN. .....vvuvircrirrirriiiiinnineis [ e | e 41,774 | o, 41,774 | .o, 44,084 | oo 44,160 | | e (2,386) [ ..o [ (2,386) | ..o 02/01/2047.
314006 GK 7 |FNBM2001 - .. | 09/01/2018. | Paydown 38,443 39,650 ..39,658 )| . 12/01/2046.
3140Q7 VM 6 |FN CA0619 - .1 09/27/2018. [ VARIOUS........cooviviriiiciiriiininies | ervvvererinsiessssineninns | e 1,954,765 ). 10/01/2047.
314008 3V 5 |FNCA1711- .. | 09/01/2018. | Paydown 22,547 ) .(942 05/01/2048.
314008 K8 7 |FNCA1218 - ..109/01/2018. | Paydown 19,072 ) (744 02/01/2048.
31410M  YP 9 |FN 891818- .. | 09/01/2018. | Paydown 537 8 07/01/2036.
31410Q LX 7 |FN894142- .. | 09/01/2018. | Paydown 33,616 981 10/01/2036.
31410S YK 7 |FN 896314 - .. | 09/01/2018. | Paydown 228 6 07/01/2036.
31410X TJ 5 |FN 900653 - .. | 09/01/2018. | Paydown 472 (2 09/01/2036.
31411F UW 2 |FN 906997 - ..109/01/2018. | Paydown 15,643 70 05/01/2037.
31411H  ZJ 2 |FN 908945 - .. | 09/01/2018. | Paydown 10 12/01/2036.
314113 TX 4 |FN 909666 - ..|09/01/2018. | Paydown 19 02/01/2037.
314110 WT 9 |FN 909758 - .. | 09/01/2018. | Paydown U 02/01/2037.
31411L YN 5 |FN911617- ..109/01/2018. | Paydown 0 05/01/2037.
31411W VB 0 |FN 916910 - ..109/01/2018. | Paydown 30 05/01/2037.
31412A  GR 9 |FN 919208 - .. | 09/01/2018. | Paydown 6 06/01/2037.
31413F 4G 4 |FN 944623 - ..|09/01/2018. | Paydown (71) 07/01/2037.
31413F GL 0 |FN 944003 - .. | 09/01/2018. | Paydown 67 08/01/2037.
31414A° EQ 1 |FN960143- . 1 09/01/2018. | PaydOWN.......covvrevrrererierneneirenns | v | evvereenerenn2y 986 | 2,986 | 2,990 | i 2,981 | e 5 5 11/01/2037. | 1...covverrnne.
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31414) TR 4 |FN 967760 - RMBS.. .| 09/01/2018. | Paydown 887 887 ...892 ...889 ) (©)] 12/01/2037.
31415X  KP 5 |FN 992302 - RMBS.. .| 09/01/2018. | Paydown 643 643 | ... ...668 | ... ...681 ) (38) 01/01/2039.
31416W P5 5 [FNABL343 - RMBS.....cccooormiirnirinrinrirnnns .. | 09/01/2018. | Paydown 26,298 | ..o 26,298 | ..o 27,002 | oo 26,868 ) (571) 08/01/2040.
31416X NQ 9 |FNAB2198- RMBS. .| 09/01/2018. | Paydown 23,639 )| .. (1,002) | . 02/01/2041.
31417A HH 5 |FN AB3831- RMBS. . [ 09/01/2018. [ PAYAOWN........cvvurivirirriiniiniineiins | e | v 61,129 )| )| 11/01/2041.
31417B 2S5 |FN AB5284 - RMBS .| 09/01/2018. | Paydown 59,665 ) ) [ e | 59,665 [ e [ 06/01/2042.
31417D U5 0 |FN AB6903 - RMBS. .| 09/01/2018. | Paydown 20,467 ) ) L0 11/01/2042.
31417E  CN 9 |FN AB7276 - RMBS. .| 09/01/2018. | Paydown 29,129 . . ) ) . (0)] ..o 12/01/2042.
31417F VH 8 |FN AB8715- RMBS. . [ 09/25/2018. [ VARIOUS........cooervrrererieirnerienin | veverseessssissrnerienes | ceves 1,392,418 11,449,850 .1,419,767 571 571 (27,920) | .... 03/01/2043.
31417G  2Q 8 |FN AB9782- RMBS. .| 09/01/2018. | Paydown 50,280 ..50,280 07/01/2043.
31417G 2R 6 |FN AB9783- RMBS. . [ 09/01/2018. [ PAYAOWN........cvvvrivrrirreriiiniineiis | vevirerirsssinsissiienes | v 47,509 ..47,509 07/01/2043.
31417S XL 9 |FN AC6082 - RMBS .| 09/01/2018. | Paydown 14,918 .14,918 11/01/2024.
31417y XX 0 |FN MA0693 - .| 09/01/2018. | Paydown v 46,034 | ... 46,034 04/01/2041.
31418C CW 2 |FNMA2784 - .| 09/25/2018. [ VARIOUS.........ovvvrmrirererirrinennns 2,282,609 2,265,943 2 10/01/2046.
31418C MG 6 |FNMA3058 - . [ 09/27/2018. [ VARIOUS.......coomrvrrirnerneinerisiins | ceverseesississisiessenes 07/01/2047.
31418C NE 0 |FN MA3088 - .| 09/01/2018. | Paydown 08/01/2047.
31418C RC 0 |FNMA3182- . [ 09/27/2018. [ VARIOUS.......coomrirrererineinneriniins | veverseesssinessessenes e 11/01/2047.
31418N  Z4 5 |FNAD1662 - .| 09/01/2018. | Paydown 19,933 ..20,780 03/01/2040.
31419E BF 5 |FNAE3637- .| 09/01/2018. | Paydown 32,818 ..34,494 09/01/2040.
485429 76 4 |KANSAS ST DEV FIN AUTH REV.. . [ 09/06/2018. [ MOrgan Stanley............ueveeverreriree | cererneersmneserssersinnes | vvvv 2,134,700 .2,000,000 04/15/2037.
NEW YORK ST DORM AUTH REVS NON
64990C ER 8 |ST SUPPOR .. | 09/06/2018. | Citigroup Global Markets, INC.......... [ ooeveeeerneernvrernernes | woveens 1,275,089 | ....... 1,350,000 | ...... 1,350,000 | ..ve0rer:1,350,000 | ooovvrnrererrnns | eeerreereernnenne 07/01/2046.
NORTH CAROLINA HSG FIN AGY
658207 MA 0 |HOMEOWNERSHIP .. | 09/01/2018. | Call @ 100.00. 50,000 ..50,000 ..50,000 01/01/2030.
677632 G8 8 |OHIO ST UNIV GEN RCPTS.....ccocovvvirnnns .. | 09/06/2018. | BARCLAYS CAPITAL INC.....ovvvees [ vornrirrrinniseiivenies | v 964,480 | .......1,000,000 | .......1,000,000 . 0 12/01/2046.
91412G XY 6 |UNIVERSITY CALIFREVS.......ccocovnnirinns .. | 09/06/2018. | Morgan Stanley.......ccouuoniiines [ | oo 2,005,780 | ....... 2,000,000 | ....... 1,932,028 . 861 861 . 05/15/2045.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments. .. 5,683,888 5,787,618 6,544,392 .(217,053) | covovieen0 [ (217,053) | . 46,284,077 XXX
Bonds - Industrial and Miscellaneous
023767 AA 4 | AMERICAN AIRLINES INC - ABS.............. o+ | 07/31/2018. | PAYAOWN. ... | erveriresesneeneninsies | eerenesneees 75,536 | wovvvrnes 75,536 | wovvernes 75,782 | v 75,680 | ..ovvvocrrcrirns (143) (L143) | e | e 75,536 | coooerereenernies | cerveeneninns [(0)]| () 2,149 | 07/31/2022.
STIFEL NICOLAUS & COMPANY
11134L AR 0 |BROADCOM CORP......ccostvrrriririerirrirens .. | 09/27/2018. | INC. 1,262,898 | .......1,390,000 | ...... 1,389,375 | .o 1,389,343 | .o . 222 7.7 RN IR 1,389,565 | ..coovrvrrrinns ...(126,667) | ...... (126,667) 01/15/2028.
12593N  AD 9 |CNH 15C A3 - ABS.. . | 09/15/2018. | Paydown 314,448 | ..........314,448 | ......... 314,414 11 11 11/16/2020.
12594B AD 4 |CNH 16A A3 - ABS.. ... | .. | 09/15/2018. | Paydown 108,328 | .........108,328 | .......... 108,300 | ..cvvvuvees . 8 8 04/15/2021.
12623P AD 8 |CNH 14B A4 - ABS.....cccovvvrvrirnererierirneens .. | 07/16/2018. | PAYAOWN......ccorrererercereinerieriiens [ eoveereniiseiseiienins | eenernnas 379,660 | ......... 379,660 | .......... 379,529 | oo 379,636 | ..vvvrerirveiiens | e 24 24 05/17/2021.
12631D AX 1 |COMM 14RE17 A2 - CMBS......ccccrvvvirnnne .. | 09/01/2018. | Paydown (301) .(301) 05/10/2047.
14309U AA 0 |CARLYLE HOLDINGS FINANCE LLC....... .. | 09/20/2018. | COMPOYAte ACHON.......uuvvrrerererrrrires [ worersreeererssnieserins (262) .(262) 02/01/2023.
14312Q AC 0 [CARMX 164 A3 - ABS......ccoovvmmrrmerrerirneens .. | 09/15/2018. | Paydown 28,775 | overeeeen 28,775 | it 28,768 | v 28,771 | s 4 4 08/16/2021.
14313V AC 8 |CARMX 153 A3 - ABS. .| 09/15/2018. | Paydown 272,241 4 05/15/2020.
15200 AB 1 |CNP 1A2-ABS . | 08/15/2018. | Paydown 14,206 0 08/15/2019.
17321R  AB 2 |CGCMT 13GC17 A2 - CMBS.. . [ 09/01/2018. [ PaydOWN........cooevierieririiniicniine | cerverinerinniisninnies | erereeree 366,590 | 00000.366,590 | ...00.379,936 | .ovve0rrei369,307 | oo | enneeenn(2,723) | v [ (2,723) [ v | e 366,590 11/12/2046.
233864 AB 3 |DTRT 181 A2 - ABS. .| 09/15/2018. | Paydown 0 9,953 | veerererines | s 05/15/2020.
23745Q AA 2 |DARTMOUTH HITCHCOCK HEALTH . | 09/25/2018. | RAYMOND JAMES/FI LU RO IS 950,000 (38,409) | ........(38,409) 08/01/2048.
DUKE UNIVERSITY HEALTH SYSTEM
26443C AA 1 |INC .. | 09/28/2018. | RAYMOND JAMES/FI v | e | 613,721 | .......... 635,000 | .......... 635,000 | ..covvrrrnne 635,000 | ..oovvvnrrrnrirens | e (01 U PV 635,000 | ..ocverrerienins | s (21,279) | ....... (21,279) | ....... 20,812 | 06/01/2047. | 1FE............
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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 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity | or Market
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 Indicator (a)
CREDIT SUISSE SECURITIES
30231G AN 2 |EXXON MOBIL CORP.......cccceuviiriricinnne .| 09/27/2018. | (USA) 935,120 | ....... 1,000,000 | ....... 1,005,670 () IR IR 1,005,251 | .o [ e (70,131) | ........ (70,131) 03/06/2045.
343412 AB 8 |FLUOR CORP .. | 09/24/2018. | Call @ 100.00. .....2,000,000 .2,000,000 | .......1,991,129 B71 | o | s 1,997,069 2,931 2,931 09/15/2021.
34530Q AD 2 |FORDO 15A A3 - ABS. .. | 07/16/2018. | Paydown 1,791 0 1,789 09/16/2019.
34531D AB 4 |FORDL 17B A2A - ABS... .. | 09/15/2018. | Paydown 141,640 4| i | 141,640 06/15/2020.
36192K AT 4 |GSMS 12GCJ7 A4 - CMBS. .. | 09/01/2018. | Paydown 50,010 ..51,010 .(397) ....50,010 05/12/2045.
38013M AB 2 |GMALT 172 A2A - ABS... .. | 09/20/2018. | Paydown ..49,476 ..49,470 3 01/21/2020.
40428H PJ 5 |HSBC USA INC (NEW)... C| 09/24/2018. | Maturity @ 100.00............. 275,000 71 09/24/2018.
42824C BC 2 |HEWLETT PACKARD ENTERPRISE CO.. |.. | 09/20/2018. | WELLS FARGO SECURITIES LLC | ....covvvvvrmviveririns | vvirerns 823,416 5 10/05/2021.
46636D AE 6 |JPMCC 11C4 A3-CMBS......ccocvvvireinnee .. | 08/17/2018. | Paydown 143,760 | ......... - 132 07/15/2046.
46641W AT 4 |JPMBB 14C19 A2 - CMBS........ccccorvvriiane .1 09/01/2018. [ PAYAOWN........orvveriiririieiniiiiiens | e | v 49919 | ..........[49,919 | ..........51,416 | ..............50,278 | .ccooviriinen, .(359) 04/17/2047.
46643A BB 8 |JPMBB 14C23 A2-CMBS.......cccovvviiinne .1 09/01/2018. [ PAYAOWN.......oovvrierirererierinninrirens | veveseineseniernsineenes | overeriees 40,072 | ..o 40,073 | o 41275 | ATL | i (399) .(399) 09/17/2047.
KEYBANC CAPITAL MARKETS
48305Q AD 5 |KAISER FOUNDATION HOSPITALS......... . 109/25/2018. [INC e | e 893,709 | .......... 900,000 110 110 | | eveeeenenen891,663 | e | 02,046 | 2,046 s 33,823 | 05/01/2047. | 1FE............
58772Q AB 2 |MBALT 18A A2 - ABS.. .. | 09/15/2018. | Paydown 54,195 | ..o 54,195 0 0 [ evreeverveeenes | evererieeereen D195 | e [ | e 0 | e 666 | 04/15/2020. | 1FE....
58933Y AT 2 |MERCK & COINC .| 09/27/2018. | WELLS FARGO SECURITIES LLC | .cooovververiviviiieins | v 960,510 .1,000,000 (157) (157) | v | 001,008,985 | s | 1o (48,475) | ... (48,475) | ... 42,242 | 02/10/2045. | 1FE....
KEYBANC CAPITAL MARKETS
594918 BD 5 |MICROSOFT CORP.... ... | .. | 09/25/2018. | INC 83 83 |t | e 994,857 | i | 00 (32,087) | ........(32,087) | ....... 42,188 |02/12/2045.
617458 AG 9 |MSC 11C1A4-CMBS .. | 09/01/2018. | Paydown (387) (387) [ e | e 18,326 | e [0 | i | 537 | 09/17/2047.
61760V AN 3 |MSC 12C4 A3 - CMBS ..109/01/2018. | Paydown 51,249 (756) A756) [ v | eveienieenenDL,249 | i [ | e | 916 | 03/17/2045.
61763B AR 5 |MSBAM 13C13 A2 - CMBS. . 1 09/01/2018. | PaYdOWN........oourvreririrrieiniinieins [ v | s 844,263 | .........844,263 | .........869,557 | ..............848,347 | oo | veeeenn(4,084) | e [ (4,084) [ oo | v 844,263 | i [0 | 0 | e 16,480 | 11/16/2046.
MERRILL LYNCH PIERCE
69351U AU 7 |PPLELECTRIC UTILITIES CORP............. .| 09/25/2018. [FENNER SMITHINC | [ s 1,077,615 | ....... 1,125,000 | ....... 1,113,638 | ........... 1,113,792 | oo . 150 150 [ | s 1,113,942 | oo | s (36,327) | ........ (36,327) | ........ 36,538 | 06/01/2047. | 1FE............
RAS LAFFAN LIQUEFIED NATURAL GAS
75405T AA 7 |COLTD C [ 09/30/2018. | PaydOWN........cvvrieriirininrieriniineis | eernnierinsissiessninnes | seenesnens 94,754 | ..cvvune 94,754 | ..cvvuane 89,376 | .ocvrernn 93,190 | .coviviviiiinns 1,565 1,565 | oo [ e 94,754 | o | v | e 0 [ 2,988 | 09/30/2020. | 1FE............
STIFEL NICOLAUS & COMPANY
755111 BZ 3 |RAYTHEON CO.....coooevirivivieiciirisinies . 109/28/2018. [INC. e | e 2,052,060 | ....... 2,000,000 | ....... 2,068,000 | ........... 2,065,260 | ...coovviviiins | e (1,066) | ..ooveovererrine [ v (1,066) [ ..o | e 2,064,194 | ..o | e (12,134) | ........ (12,134) | ....... 66,967 | 12/15/2044. | 1FE............
SIEMENS
82620K AF 0 |FINANCIERINGSMAATSCHAPPIJ NV C [ 09/28/2018. | Amherst Securities Group LLC....... | oeveverervrnirens | ovenns 2,074,160 | .......2,000,000 | .......2,109,780 | ...........2,205,683 | .....ccceovvvner | ereeeeene(1,609) | oo | i (1,609) [ .oovevevreererrein | v 2,104,074 | ..o | e (29,914) | ........ (29,914) | ....... 74,556 | 05/27/2045.
89231L AD 9 |TAOT 16D A3- ABS.... .| 09/15/2018. [ PAYAOWN. ....overrveerrieriinissireinnes | veevveresssresssnsiernns | ovvverins 366,518 22 ..366,518 10/15/2020.
90290A AB 3 |USAOT 171 A2 - ABS.. .. | 09/15/2018. | Paydown 110,122 2 ..110,122 02/18/2020.
909319 AA 3 |UNITED AIRLINES INC - ABS .. | 08/15/2018. | Paydown 19,312 . 0 02/15/2027.
90931M AA 4 |UNITED AIRLINES INC - ABS .| 07/07/2018. | Paydown 39,574 ..39,603 (26) (26) 01/07/2030.
92347X AA 4 |VZOT 161 A-ABS... .. | 09/20/2018. | Paydown ..64,356 ..64,345 4 4 01/20/2021.
92935) BC 8 |WFRBS11C2A4-CMBS... .. | 09/01/2018. | Paydown 13,982 . 02/15/2044.
92938) AB 8 |WFRBS 13UBS1 A2 - CMBS... ..109/01/2018. | Paydown 920,794 | ........920,794 | ........ 948,416 03/16/2046.
950000 2A 0 |WELLS FARGO & CO. v |+ [ 09/27/2018. | WELLS FARGO SECURITIES LLC | ..cooevvvvcereviviivirns | e 1,919,320 05/22/2028.
98160Q AD 4 |WOART 14B A3-ABS......ccooovvvrrvirrerianns .. | 08/15/2018. | Paydown 31,289 1 1 ) 01/15/2020.
98161P AB 9 |WOART 16B A2 - ABS. .| 08/01/2018. [ PAYAOWN. .....oovrrreeieiereriirseienirens | vereerireeresinesnsenies | crereneienins 1,794 L1794 1,794 0 0 1,794 (0)] ... 01/15/2020.
98161Y AB 0 |WOLS 18A A2- ABS... ....| .. | 09/15/2018. | Paydown 83,919 | ..........83,919 | ...........83,913 | ... . 6 (1 IR [FRON 83,919 A (0)] ... . 11/16/2020.
3899999. Total - Bonds - Industrial and MiSCENIANEOUS. .........oviiiriiiininins arirerisrisiensssrsnssseenes 22,308,669 | ..... 22,634,487 | ..... 22,897,489 | ........ 20913992 | ..o 0. (17,406) | .oooovererennes 0 [ (17,406) [ ..oovvrerennd 0 s 22,818,507 | ..o 0 ]...(509,837) | ...... (509,837)| ..... 693,266 XXX
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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 22
11 12 13 14 15
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r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
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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 Indicator (a)
8399997. Total - Bonds - Part 4. L B87,972,774 | . 88,449,002 | ... 90,093,331 71,383,250 | .0 | (250,986) | ..ovvveead 0 (250,986) | ...ooovviiinnn 0 .89,611,088 ,(1,638,313) | ...(1,638,313) | ..2,356,295 XXX XXX
8399999. Total - Bonds . 87,972,774 | ... 88,449,002 | ..... 90,093,331 ..71,383,250 | .0 | (250,986) | .. 0 (250,986) 0 .89,611,088 ,(1,638,313) | ...(1,638,313) | ..2,356,295 XXX XXX
Common Stocks - Industrial and Miscellaneous
00206R 10 2 |AT&T ORD .. | 09/04/2018. | INSTINET.....ooverrrrrierierirenenennns 39,365.000 .1,251,318 XXX 1,527,227 .1,350,264 26,165 ..(275,908) | ......(275,908) | ........ 54,438 XXX
031162 10 0 |AMGEN ORD... w.. | .. | 09/07/2018. | BARCLAYS CAPITAL INC./LE....... v 102,000 | e 19,998 XXX 17,738 | voccees(1,946) | oo | e [ e (1,946) | ..o | v 15,792 [ i | 004,206 | i 4,206 |............ 665 XXX
053015 10 3 |AUTOMATIC DATA PROCESSING ORD.. |.. | 09/04/2018. | BARCLAYS CAPITAL INC/LE....... | ceveeevvrenes 298.000 | ..o 43,442 XXX ] eieinnB33,351 [ | e [ e | 0 [ | 33,351 [ | 000 10,001 | 10,091 | .o 393 XXX
12673P 10 5 .| 07/12/2018. | INSTINET....... 35,764.000 | ....... 1,573,216 XXX [ ;256,545 [ oeieciierienineinens | eeenennnnninnenines | vneninssinssnenns | eevnenneninns | e [ | 1,256,645 | i | 10.316,671 | L 316,671 | ......... 9,173 XXX
17275R 10 2 |CISCO SYSTEMS ORD.. .. | 09/04/2018. | BARCLAYS CAPITAL INC./LE....... 1,120.000 53,422 XXX | 27,440 | 82,896 | i (15,456) [ oo [ e [ eenneieeen(15,850) [ o | vevrinninennn 27,840 | i | 100000.25,982 | e, 25,982 | ........ 1,064 XXX
291011 10 4 |EMERSON ELECTRIC ORD .. | 09/04/2018. | BARCLAYS CAPITAL INC./LE XXX XXX
437076 10 2 |HOME DEPOT ORD.... .. | 09/04/2018. | BARCLAYS CAPITAL INC./LE. XXX XXX
478160 10 4 |JOHNSON & JOHNSON ORD .. | 09/04/2018. | BARCLAYS CAPITAL INC./LE XXX XXX
494368 10 3 |KIMBERLY CLARK ORD. .. | 09/04/2018. | BARCLAYS CAPITAL INC./LE XXX XXX
56585A 10 2 |MARATHON PETROLEUM ORD .. | 09/04/2018. | INSTINET........ 15,930.000 XXX XXX
58933y 10 5 |MERCK & COORD .. | 09/04/2018. | BARCLAYS CAPITAL INC/LE....... | wceoveeen. 1,245.000 XXX XXX
713448 10 8 |PEPSICO ORD.... .. | 09/04/2018. | BARCLAYS CAPITAL INC./LE....... ....535.000 XXX XXX
717081 10 3 |PFIZER ORD... .. | 09/04/2018. | BARCLAYS CAPITAL INC./LE .2,387.000 XXX XXX
74005P 10 4 |PRAXAIRORD.... .. | 09/05/2018. | INSTINET........ 8,124.000 XXX XXX
742718 10 9 |PROCTER & GAMBLE ORD... .. | 09/04/2018. | BARCLAYS CAPITAL INC./LE....... ...927.000 XXX | 64,783 | 85,173 | L (20,390) | ..o [ [ erennenn(20,390) [ oo | e 84,783 [ [ 11,762 . XXX
747525 10 3 |QUALCOMM ORD... .. | 09/04/2018. | BARCLAYS CAPITAL INC./LE. .2,230.000 XXX (26,805) .39,630 ..39,630 XXX
87612E 10 6 |TARGET ORD .. | 09/10/2018. | BARCLAYS CAPITAL INC./LE .1,852.000 XXX ] 140,354 | ........... 120,647 | ........ 19,485 B 23,677 | ........23,677 XXX
907818 10 8 |UNION PACIFIC ORD .. | 09/04/2018. | INSTINET.. 8,718.000 XXX 199,534 | ....... 199,534 XXX
913017 10 9 |UNITED TECHNOLOGIES ORD. .. | 09/04/2018. | INSTINET....cooverrvnrrrerrererseerisnens | eervene 10,164.000 XXX | 1,278,636 XXX
918204 10 8 |VF ORD...ccvvriviiriiiirisiienienieeiesiinns .. | 09/04/2018. | BARCLAYS CAPITAL INC/LE....... 936.000 XXX ] e 76,797 XXX
92343V 10 4 |VERIZON COMMUNICATIONS ORD. .. | 09/04/2018. | BARCLAYS CAPITAL INC./LE....... ....942.000 . XXX 47,147 XXX
931142 10 3 |WALMART ORD, ... |.. | 09/04/2018. | BARCLAYS CAPITAL INC.LE....... .1,137.000 | ..........108,791 XXX v 82,774 26,017 | ......... XXX .
96145D 10 5 |WESTROCK ORD.....coiiivirimmisirirssniiniens .. | 09/05/2018. | INSTINET....... 21,575.000 | ....... 1,177,928 XXX [ 1,359,792 | ..o | e | | | a0 | | 1,359,792 | .o ...(181,864) | ...... (181,864) | ....... 25,839 XXX | I
9099999. Total - Common Stocks - Industrial and Miscellaneous.. .....10,408,188 XXX [ 9,707,838 2,272,818 | ..... (165,372) | covveverrnernen0 [ o0 [ (165,372) | covvvevernernnc0 | 00000009,707,838 [ vvviviriinnns0 [ e 700,350 | ....... 700,350 | ..... 197,847 XXX XXX
9799997. Total - Common Stocks - Part 4 .....10,408,188 XXX [ 9,707,838 | ..........2,272,818 | ..... (165,372) | oovovvvrenrenn0 [0 [ (165,372) 0] L0 700,350 | ....... 700,350 | ..... 197,847 XXX XXX
9799999. Total - COMMON SOCKS. ....vvuurrereeressers s ensenss st enes .....10,408,188 XXX [ 9,707,838 | ..coovvnve 2,272,818 | ..... (165,372) | covvvvrrnernend [0 [ (165,372) [ covvvereerennn [ I 9,707,838 | ..ooovvrnerenad 0 [ 700,350 | ....... 700,350 | ..... 197,847 XXX XXX
9899999. Total - Preferred and Common Stocks .....10,408,188 XXX [ 9,707,838 2,272,818 | ... (165,372) | coovvvrievrenn [0 [ (165,372) ..9,707,838 | ..o | e 700,350 | ....... 700,350 | ..... 197,847 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks ....98,380,962 XXX ] 99,801,169 3,656,068 | ..... (165,372)| ......(250,986) | ......ccce000 [ virenee (416,358) .99,318,926 ...(937,963) | ...... (937,963) | ..2,554,141 XXX XXX

(@) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: ..........0.
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Sch.DB -Pt. A-Sn. 1
NONE

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

Sch.DB -Pt.D-5n.1
NONE

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

Sch.DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QEO06, QE07, QE08, QE09, QE10, QE11
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During | Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
JPMorgan Chase Bank. Lexington KY. 8,265,568 9,545,395 12,571,526 | XXX
0199998. Deposits in.....5 depositories that do not
exceed the allowable limit in any one depository (see
instructions) - Open Depositories 779 228,880 229,604 249,582 | XXX
0199999. Total Open Depositorie: XXX XXX 779 0 8,494,448 9,774,999 12,821,108 | XXX
0399999. Total Cash on Deposit. XXX XXX 779 0 8,494,448 9,774,999 12,821,108 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX 36 39 63 | XXX
0599999. Total Cash XXX XXX 779 0 8,494,485 9,775,038 12,821,171 | XXX

QE12
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Show Investments Owned End of Current Quarter

SCHEDULE E - PART 2 - CASH EQUIVALENTS

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

All Other Money Market Mutual Funds

€Tad

31846V 56 7 [FIRST AMERIGYT OBLG Z..orcecevrieeerrseeerrsseeessseserssseessseseeseseesssesesseseesseoeseses s ettt ittt ettt et ettt sines | evetieeerins 09/28/2018....... ] ccccrccers 2000 [.cooccrcrrernn 55,439,508
8699999. Total - All Other Money Market MULUA! FUNGS...........ccuuummrrrereieissssssnsssssssssssssssssssssssssssssssssssssssnos ..55,439,598
........ 55,439,598

8899999. Total - Cash Equivalents






