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Statement for June 30, 2018 of the AFFILIATED FM |NSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONAS ottt | anreseennis 1,378,010,747 | oo | veevereeenns 1,378,010,747 | .coevnvnee 1,368,166,033
2. Stocks:
2.1 PIEfEITEA STOCKS.......ucvreercirciiic ittt enes | stsestiess sttt ntnnte | cebsees et ees e | ettt enea (0
2.2 COMMON SOCKS......corerererrerisrssseseseesesssssssssessessssssesssssssssessesssnsssssessssssssessssssnssessessons | ssessesssnees 1,306,385,211 | oo | veeveeeeeens 1,306,385,211 | .ovovvuvnee 1,357,295,441
3. Mortgage loans on real estate:
BT FIESEIIENS ..ot | sesiese et nens | seriesiente st nientnneens | siersesientene e [0
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES)...v.vvevereereereeeeeseeseeseeeseaseessssees et eessessess e s e ssess st ssees st ssessesssssessessans | sessessssssssesssssnssassessnssnss | nessessassssssmssasssssessassansnss | seessssssessasssssessesssssnsan [0 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES). ......vuveeiieiecieieiesse ettt bt bbbt sse b s b s bnsns | sbessessesssssssessessssessessessnsss | essessssessessesissessesesnssnsans | essessessssessesssnssssessesand 0 |
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vvoeeeireireineieieeseeeeseesesieees | eesesssesssessssesssessassssssesss | sessssesssssssssessssssessessasssnsss | essesssssssssssssssasssssnsssens 0 |
5. Cash ($....85,150,848), cash equivalents ($.....125,927,967)
and short-term investments (§.......... 0) ettt enens | ererenrenienas 211,078,815 | ..o | eveeieiereienas 211,078,815 | ...covuvee. 194,672,989
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....ovcviveiieieieiisiee st ssssssenses | cresssssesessssessesssssssessesess | essesssssssesessssessessessessnsens | ossesisssssessesssssssssassessed 0 | oo
T DBIIVALIVES. ..ottt | eebsesbsen ettt nenes | serbreni st ens | eeseese e enes 0 [
8. Other iNVESIEA @SSELS.........ouiiuiiiiii bbbt | sbsesb bbbt ssbnsia | sebersbsnssensieniene s | et 0 [
9. RECEIVADIES Or SECUMTIES. .......vvuveeiieiiiiiiitiiiriisrer bbb | stsesbaessess bbbt ensinsias | sebsrsssnsssnsisesisensssnsnnssnnse | siresiessinsssnesinesssesseneaa 0 [
10.  Securities lending reinvested collateral @SSEtS..........ccuvieiiiiirieieeieeee e | crresesisiesienns BT A31547 | | e 37431547 | oo 42,880,694
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11).....cvivreeieeieieesiseesseseseiesiens | cvreeeennens 2,932,906,320 | ...oovverrerireieeinine {1 [ I 2,932,906,320 | ............. 2,963,015,157
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............ccccoeevees | ceverrirennnn. 190,936,125 | .ovovvvvrcriennnd 9,219,115 | oo 181,717,010 | oovvvrevne 143,778,093
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled PremMIUMS).........ccevrierieines [ | ereesnsrenesesssssseseenssens | esesessssessesesssssssessesnd [0
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS............cccvcevevereeeieeeeeceeeeerees e sessseessesasssnes | sevssssessenens 146,140,787 | ..o | ceereeeiins 146,140,787 | ...cocvcvne. 11,363,640
16.2 Funds held by or deposited with reinsured COMPANIES............cceveveieerriererersieiieiiens | e, TA16,196 | oo | e 7,416,196 | .cooovvceecne 13,398
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest thereon............ccoceeeivcees | coveieireininennns 7,044,004 | ..coooeeeceeeeeeeeeeeeens | e 7,044,004 | ................. 20,444,583
18.2 Nt defeITed 1aX @SSEL........cvuu ittt nns | sbsesbiesbe bbbt | sebensianssens st | sttt (O TN
19.  Guaranty funds receivable Or 0N AEPOSIL............ccviueieiieeiiiieie e bsaenas | crresesssessesse s 52,847 | oo | e 52847 | oo 42,864
20. Electronic data processing equipment and SOfWATE............cccoieveivriieieiieeiee e | e | essesssssssesesssssssesesessssens | evesiessssessesssssssssessessnd L0 TR
21, Furniture and equipment, including health care delivery assets ($.......... 0. | e | ereriesssiese s senssens | esresesssiese s 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates..........cccccviueieeiriiiieccseeseeiens [ | e | e [0 IO 19,455
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested @SSEtS..........covivieieeirieieeeeeeseeseenes | ererisiesienans 21,548,233 | oo [\ 21,548,233 | oo 11,982,750
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)..........verureienrereieiiesissesesssseeeesssessssessssessssssessssesssnsnns | seesssessenn 3,317,250,859 | ...oovvvirne 9,219,115 | v 3,308,031,744 | ............. 3,163,024,048
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27)......cuuveiererircrrereeeeseseseeessesssstssssssssssessessssssessessssssessasssssssssessessnns | sssessessnnes 3,317,250,859 | ..ooverrieirnns 9,219,115 | oo 3,308,031,744 | ............. 3,163,024,048

1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiN€ 11 @DOVE)........civiieiieririieieiieissieieiesissisienes | coerisiesiessissssssssscssssenead [ P {0 [ I 0
2501. Equities and Deposits in Pools and ASSOCIALIONS. ............c.cccviveirriireeieieieeesieeeesssiesesssenes | eerevesiesessesans 1,000,000 | ..ooeieieeeiecceeeeeeeees | s 1,000,000 | .cocoevevereiene 350,000
2502. Accounts Receivable State Tax REfUNGS...........cociiineiineineiiissse e | cvieiiseisnienees 1,063,377 | oo [ e 1,063,377 | oo 532,337
2503. Cash CleariNg ACCOUNES............vveureerremmeressereseessessssesssessssesesssesssssessssessssessssssssssssssssssssss | seseessmssssnees 19,484,856 | ....cooovvereeirrrereinerineee | verereeeenenes 19,484,856 | .....cocccvvneen. 11,100,413
2598. Summary of remaining write-ins for Ling 25 from overflow page.........ccccueuivieieeiereiieiiens | coveireisiesesssssiesse s (01 N (0 I R 0 | e 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ccveuirerirmueneresseresscsssensssssesssenes | corensssseesaes 21,548,233 | ..o 0 | i 21,548,233 | ..o 11,982,750




Statement for June 30, 2018 of the AFFILIATED FM |NSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Losses (CUrrent acCident YEar $.....245,177,186).......cc.owrereererereeiesesesesssssssssesssssses s ssssessssssss s ssssss s ssessssssssssssssssssssssssnss | sesessessssssssnsennes 564,760,346 | ....ccooverrrirnnns 569,005,714
2. Reinsurance payable on paid losses and 10SS adjuStMENt EXPENSES..........cveirrireriirrreeeireireeie st eesessssesesssssans | eeseessesssesseessssssessesees 978,656 | ..ovveerveiiiinene 41,350,363
3. LOSS QQJUSIMENE EXPENSES......cocviiriieiiicteiiscie sttt s b s s s b s bbb st s bbb s s s s s s st b s st s s nsenannes | ebenseterensesesinantesns 61,537,988 | ..o 64,197,922
4. Commissions payable, contingent commissions and Other SIMIlAr CRAIGES. ..o sesseseesstsesseens | seseessesessessssssesssssssssessassssssnssass | sessessassssssessassssssssesssssessessesens
5. Other expenses (excluding taxes, ICENSES NG fEES).........cvururrrrrerreriiineire et ssess s ssessessssssessesssnens | sessssessesssssessessnsssessns 269,123 | v 438,445
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)........cuurveeurererriinrireinineineirsisesssessesesseseseeessesssssesss | cosseessessnssssssessesens 5,110,081 | coovereeieierrireirennnd 6,606,128
7.1 Current federal and foreign income taxes (including $
7.2 Net deferred taX DMLY ....... .ottt sttt
8. Borrowed money §.......... 0 and interest thereon §.......... L0 OO BT
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....47,304,108 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 Service Act)..........cccccueevieviciiicecieeseeeeeenies | oo 383,064,867 | ..oocvevererrrirerns 383,839,642
10, AQVANCE PIEMIUM. .....vvirieriireiseiseesssesseesetssee st ssssessess e e s st s st es s s s b s s s st e ee s b s s s e b e s st n et et n s st s sesantansess | sbessessstnsassessesnntansesessntessnssnsns | sbssssssessessssntessesnsenes 524,622
11.  Dividends declared and unpaid:
1111 SEOCKNOIABTS. .. ...t | e bR e bbbt | Heseni bRt
11,2 POICYNOIAETS. ..ottt bbbt bbb s e aebnes
12.  Ceded reinsurance premiums payable (net of ceding commissions)
13. Funds held by company UNder rEINSUFANCE TrEALES............eureiuriirirriciece ettt enesees | 2tessessstessesesssessessessssansessesntes | nebssessessesnsssssessessntessessesssasses
14.  Amounts withheld or retained by company for 8CCOUNt Of OtHEIS..........ccvuiieieeiciciee e ssaesens | evesssssessesessesssssesensaes 901,130 | oo 501,075
15.  Remittances and items NOL AlOCAIEA.............cccueiieiiicicece ettt en s nsesns | sesebessssesessnsesesntenas 1,039,126 | ..o 4,179,184
16.  Provision for reinsurance (including $.....69,000 CEMIfIEA)..........ccvrvvrvrriereeriieieeseeeeess e tess s sssss s ssssssessssssssssnssens | sosssesssssssssssnsesssans 3,640,341 | oo 3,640,341
17.  Net adjustments in assets and liabilities due to foreign EXChaNGE rAES..........cceveuieiieeicirereee e | evesesese s sesessens 54,734,502 | oo 47,352,088
18, DIaAftS OUESTANGING. ... v veeeiriecicicies ettt s s st s s et | aessessestens e sses s st e b s est e st sentes | Hressentantses st sttt nen
19.  Payable to parent, subsidiaries and affllates.............ceeuiueieiececece ettt | ersaesaese et 124,185,259 | ..o
20, DEIIVALIVES........ ettt s ettt a bbb s R bR RS AR R bR AR bR AR ARt st b s Rt et s es s ntetes | Shesseaetesetetessese st aesebessetesesntess | ebessesesasesesnsetesen et et anaetennteaes
21, PaYabIe fOr SEOUMEES. ......c.cvuveeieieiieiecietete ettt sttt sa bbb bbb ss s stensesanas | suessesssssssessessnsenseses 1,980,663 | ..o
22, Payable for SECUMHIES IENGING.........c.cveieiciiecieicetee ettt sttt st sasssnsensesans | seesssesssssssssssssases 37431547 | oo 42,880,694
23.  Liability for amounts held Under UNINSUFEM PIANS...........c.ruriuiurerireereeeieeieeese et ssesee et st ss e ess s sse st ensees | fessessessssssessessassssssessessasssnssesss | sesesssssensssassnssssssessassssssnssassans
24. Capital notes §......... 0 and interest thereon §.......... 0P DO O PTOTT
25.  Aggregate Write-ing fOr lIADIIES............ovurureiereece ettt ettt senta | snssessenssnsssessnssnena 21,446,213 | oo 18,377,417
26. Total liabilities excluding protected cell liabilities (LINES 1 throUgh 25)...........ovuriierrereinrirrieee s sseesseesesesssnses | seeeesessesssseeees 1,466,086,913 | ...ovoverriene 1,383,151,582
27.  Protected cell liabilities
28.  Total liabilities (LINES 26 @NA 27).........c.riueeereieiereereireeereteesseseees e as s ssses st s st ss sttt sse st ens e ssess st asssessentensns | sesssssssssssssssnees 1,466,086,913 | ..o 1,383,151,582
29.  Aggregate write-ins for SPECial SUMPIUS FUNGS..........c.cviviveieiciccc ettt s bbb sssessesssns | ssssssessessssessessessesssssssessssenea 0 | oo 0
30, COMMON CAPHAI STOCK........vuiieieiiiieitcicte ettt bbbt bbbt ss et essesanns | suessesssessesses st ensenas 4,000,000 | ..ooovereericieia 4,000,000
31, Preferred Capital SLOCK..........c.cveieviieiicieieisic ettt sttt bbbt nas | saessesnsenaen et entenas 7,250,000 | .ovovvreeieieieiieine 7,250,000
32.  Aggregate write-ins for other than special SUMPIUS fUNDS...........cccvciiiiiiiciciise et sssesesns | oeesessesses s sesses e sssssssessssnee 0 | oo 0
33, SUMIUS NOLES......oveiiieitcict ettt bt s bbb b ettt s e s ettt b st ensessesas | ebsessnsestesses st enses bt n s ssesntens | sbebenses et et s sttt n e
34, Gross paid in and CONHDULEA SUMPIUS.........ccvueiuiviieieiciesie ettt sttt n st bessensenas | sresessessesssansessens 270,210,661 | ..covevvererirerine 270,210,661
35, UN@SSIGNEd fUNAS (SUMPIUS)........cvuivieieeisciiiesieie ittt bbbt bt et s st ensensenas | ebsesssssnsessesnsas 1,560,484,170 | .ovovverercrn 1,498,411,805
36. Less treasury stock, at cost:
36.1 ..o 0.000 shares common (value included in Line 30 §.......... 0.ttt nse e | sesebs et s et s et betent | Setentestes et e s et a et tenis
36.2 ... 0.000 shares preferred (value included in Line 31 §......... 0) vttt ntens | ebsersntens st st es st tsntensenensntans | crsstenses et st s sttt n bt st en e
37.  Surplus as regards policyholders (LINES 29 10 35, I8SS 36)........c.vueirevruiiriieieiriissieseisiesseseisissse et sssesse s ssssessesssssssessess | sssesssssssessessnsas 1,841,944,831 | ooovevieiiena 1,779,872,466
38, Totals (PAge 2, LiNE 28, COL. 3)....ucuuiuueiuieeieiieiineireiieissetseessese bbbttt | febaensentesineniees 3,308,031,744 | ..cooevenes 3,163,024,048
2501.
2502.
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)
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 overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (Line 32 above)

Qo3




Statement for June 30, 2018 of the AFFILIATED FM |NSURANCE COMPANY

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.............. (WIItEN $.....420,580,472)......ocvveeeeeeieererieeseeseeeses e eesisessees e sannes | sveesseessennd 421,479,480 | .............. 405,204,780 |.............. 823,848,364
1.2 Assumed........ (WIIEEN $.....19,366,279).......coeoveeeereeere ettt s sses s sses st ssss s sssssessnssnssensas. | sessesssssnsans 18,376,718 | ...ccvvvueee. 18,562,419 | ..ocvvvee. 37,676,566
1.3 Ceded . (written § .232,804,499 |.. ....199,298,497 419,308,139
14 Net.....oone. (written $ 207,051,699 | .............. 224,468,702 | .............. 442,216,791
DEDUCTIONS:
2. Losses incurred (current accident year $.....139,572,513):
2.1 DIFBCL. .ttt sttt sttt | errentenseees 343,438,310 | ..cvvvunene. 193,190,799 | ....occvnee. 537,638,042
2.2 Assumed . 169,772 ....(2,537,662)
2.3 CBUBH. ..ottt sttt | drestentansaa 216,257,171 | .. 47,746,791 | oo 97,193,880
2UANEBL ...t ettt e st e en et saestentnsaens | eveensenienes 127,399,343 | .............. 145,613,780 | ..ocvvven 437,906,500
3. Loss adjustment expenses incurred..... ....5,531,186 |..... ...18,816,559
4. Other underwriting expenses incurred............. 63,417,204 | ..... 122,940,362
5. Aggregate write-ins for Underwriting dBAUCHONS...........c.cvcveviieiice et sssssesenes | ererenensnsserenssrerenseeerslD | erveinisierisseeresiseesenend {0 IO 0
6. Total underwriting deductions (Lines 2 through 5) 214,562,170 | .............. 579,663,421
7. NetinCOme Of PrOtECIEA CEIIS.........ovuivirieiieieiiieie ettt s sttt s s snsens | essessssansessessnsansassessnssnss | assessessessnsensessessnsassansens | sresnssssessesnsansassassnsnsns
8. Net underwriting gain (10ss) (Line 1 MINUS LINE B + LINE 7).....ccvvcvuiviuieicieieieeisetese et | evessssessesenns 8,005,230 |..ccverirnnnn 9,906,532 |............. (137,446,630)
INVESTMENT INCOME
9. Net iNVeStMENt INCOME BAMEM............ccovcvereiieeiiece ettt et as bt es st ss s sassesesssnsenanes | sbesessssesinans 29,303,409 |....cccovuue.. 28,164,296 | ................ 58,414,137
10. Net realized capital gains (losses) less capital gains tax of $.....23,578,000..........cc.cocuerrerrreerererenrsernssssessessesseenes | eoveeresesensens 88,696,730 |................ 29,336,394 |................ 31,948,635
11. Netinvestment gain (I08S) (LINES 9+ 10).......ccvueieiiriieeieieiesie ettt ssssnns | sbessesnsnes 118,000,139 | ..ccveeeve. 57,500,690 |................ 90,362,772

13.
14.
15.
16.

17.
18.

19.
20.

21,
22.
23.
24,
25.
26.
27.
28.
29.
30.
31.
32.

33.

34,
35.
36.
37.
38.
39.

(amount recovered $

Aggregate write-ins for miscellaneous income
Total other income (Lines 12 through 14)

OTHER INCOME

. Net gain or (loss) from agents' or premium balances charged off

Net income before dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (Lines 8 + 11 + 15)

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
Net income (Line 18 minus Line 19) (to Line 22)

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, December 31 prior year

Net income (from Line 20)

Net transfers (to) from Protected Cell accounts
Change in net unrealized capital gains or (losses) less capital gains tax of $.....12,453,000...
Change in net unrealized foreign exchange capital gain (loss)
Change in net deferred income tax.
Change in nonadmitted assets
Change in provision for reinsurance.

ChanGe iN SUMPIUS NOTES.......oureueuiereeeseiseeeee sttt et bs bbb b s bbbt ees

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)
32.3 Transferred to surplus

Surplus adjustments:

33,1 Paid N

33.2 Transferred to capital (Stock Dividend)...
33.3 Transferred from capital
Net remittances from or (to) Home Office

Dividends to stockholders

Change iN rEASUNY STOCK. ......vuurvrieeririseiesisiei sttt sttt nen

Aggregate write-ins for gains and losses in surplus
Change in surplus as regards policyholders (Lines 22 through 37)
Surplus as regards policyholders, as of statement date (Lines 21 plus 38)..........ccceevererrerierereisieseseis

..................... 435,196 | oo 85,884 | oo (564,595)
..................... 360,415 | ooerrrrersnB3,T21 | orrrseerneen(607,874)
.............. 126,365,784 | .ovvorrrr 67,470,943 | ... (47,691,732)
..................... 250,385 | ovvcrrsrrennn 234,693 | coovesccrrsnnn 483,059
.............. 126,115,399 | ...............67,236,250 | ............(48,174,791)
................. (1,220,435) | ..0r8,105,420 |.............(31,224,155)
.............. 127,335,834 | .............61,130,830 | .............(16,950,636)
........... 1,779,872,466 | ..........1,618,651,765 | ..........1,618,651,765
.............. 127,335,834 | ..............61,130,830 | .............(16,950,636)

...(46,842,031) 38,036,757 | ... 182,952,606

..... (8,217,617) | . 5 A46370 | ............ 10,545 467
................. (5,164,000) | ...ccco0re.(2,705,000)  ............(14,627,000)
................. (4,786,071) (4,590,034) | .............(1,088,884)

....896,648

........... 1,715,716,938

........... 1,779,872,466

DETAILS OF WRITE-INS

0501.
0502.
0503.
0598.

Summary of remaining write-ins for Line 5 from overflow page

0599. Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)..........

0

1401.
1402.
1403.
1498.
1499.

Miscellaneous inCOME (EXPENSE).........vererrerreeereurnenns
Balances recovered / (charged off)..
Gain (Loss) on foreign exchange

Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)

Summary of remaining write-ins for Line 14 from overflow Page.........ccvieieeinenieiesesieesesseseess e enes

..... 63
.......... (32,824)
.................... (531,834)

3701.
3702.
3703.
3798.
3799.

Summary of remaining write-ins for Line 37 from overflow page.

Totals (Lines 3701 thru 3703 plus 3798) (LiN 37 @DOVE).........cceuiueririeiicescte ettt
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Statement for June 30, 2018 of the AFFILIATED FM |NSURANCE COMPANY
CASH FLOW

Currer11t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net of reinsurance ....175,046,397 ...165,984,385 | ............... 448,182,743
2. Netinvestmentincome.... ..32,307,117 .32,804,069 ....66,347,351
3. MISCEIIANEOUS INCOME.......coivivieiicteiieciei ettt s et s s s bt b bbb st s s s et sea s b nan 360,414 63,721 | oo, (607,874)
4. Total (LINES THIOUGN 3). ettt bbbttt | seesenieneneens 207,713,928 | ..ccvvvvenee 198,852,175 | .coovvveenee. 513,922,220
5. Benefit and 10SS related PAYMENLS...........ccoiuiveierieirie ettt s sae s sstenannas | seessssissenes 323,714,029 | ..o 204,701,310 | coovveerne 329,062,173
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........cvurieieiiiiieieieiiiens | verereisisseisiessssesesnns | eovsssssssessesssssssesesnssssens | sinssesesssssssssessssssesesens
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS...........cv.vvrrerirreerrireiecnriresse e eseseessssesenns | rneeessssenens 75,982,426 | .....cooeenve 71,872,384 | ............... 143,040,388
8. Dividends paid t0 POICYNOIAETS. .......cuvieireieiiiie ettt 231,323 220,007 | oo 471,679
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES)..........ccevverrerrrrirnnns ....8,956,986 7,014,902 | ..o 37,549,273
10, Total (LINES 5 throUGh 9).......c..cvuieiieiiiiciciieiei sttt | ebnesessnsid 408,884,764 | ............... 283,808,603 | ......crcvnee 510,123,513
11. Net cash from operations (Line 4 MINUS LiNE 10).........ccerururrirrrerinerneenseseieeeseissssessseieesessseseesesssssssssessssssessessassssssnsss | sessessesenses (201,170,836) | ...cvveveneene (84,956,428) | .....vvvevernnn 3,798,707
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1 Bonds 161,959,767 | ..o 239,773,678 508,796,758
12.2 Stocks 285,342,916 175,821,888 .271,173,581
12.3 Mortgage loans
124 REAIESIAIE. ...ttt s bR E £ RS E SRR RE e Re R R st | 4eRResE et e Rt ee b et et s et s entntns | Hetsestent st essen st et ent st | Sfeeteeies i sttt
12,5 Other INVESIE @SSELS......cuuurvueciiciiciiricrie ittt | ebstbs ettt ssensn | nesbsesbsess bbb nies | wbsentaenbsenb bbb
12.6 Net gains or (losses) on cash, cash equivalents and short-term inVestments............cccueevieevceeeieecsieis | e 22,096 | .coocooirerereininnns 7,632 | oo (52,583)
12.7  MISCEIIANEOUS PrOCEEUS.........c..vucvreircreiiieie ettt sttt b b ss b s s s s st snsenenns | ssbesensesessnsens 1,980,663 | .....coocvennnen. 9,193,873 | oo 80,531
12.8 Total investment proceeds (LINES 12.1 10 12.7) ...ttt sssssnsenis | evesssesans 439,305,442 | ............... 424,797,071 | oo 779,998,287
13.  Cost of investments acquired (long-term only):
1301 BONAS...eeeeee bbbttt | ebiesaenientae 164,993,240 | ......cconc.. 249,880,953 | ..ovvvennes 485,990,916
132 SHOCKS.oveeeeeeeeecteee ettt ettt sttt ententnes | seressesteneans 180,967,470 | ....coouvne.. 176,596,537 | .ovvvuvenee. 354,152,018
13,3 MOMGAGE I0BNS........vuiviiiieiieieteiie ettt bbbt bbb s sttt enses b sensansens | sbessessessnsntessessssensassessnss | stessssssessesnsssssssessessnsense | estessessesssessessessnsentesnsan
134 REAIESIALE. ... et n et ss et tents | senetenseseteete s et eenenrenne | sresetasteesenetesaesnen e nntenne | eetesseseaet st
13.5  OFNEI INVESIEA @SSELS.........cveieieuiiiieei bbbttt | Hebsebb et bbbt bbbt ntnes | Heesentetb et en et s eb e eni st | sbebesses b e bbbt
13.6 Miscellaneous applications 6,546,046 | .......c.coce. 7,967,347
13.7 Total investments acquired (LINES 13.1 10 13.6).......cueueriirieiisieieeisseieessese st ssesssssnses | erssssssassens 345,960,710 ..433,023,536 | ..ocoerrnn 848,110,281
14.  Netincrease or (decrease) in contract [0anS AN PrEMIUM NOES...........vuurerurrerernererereieesesssesresssesssseesessessssssessessnes | sesessssssessessssssessessessnssnss | sessessnsssssssssessasssssessassns | sesssssssssessssssssessassnssessas
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNE 14).......cccceverenieieinisieeessiesesssesessssssenesees | sressesssssssenns 93,344,732 | covverrrs (8,226,465) | ......covnee. (68,111,994)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOES, CAPIAI NOES.......cvcviiecicicecte et bbb s st s s seaens | sbessebessesessssssesasstesessnsess | evessesessssesessssesessnsesessnnes | sbesesssesssssessssesesssssesnes
16.2 Capital and paid in surplus, less treasury stock
16.3 Borrowed funds
16.4 Net deposits on deposit-type contracts and other INSUrANCE IADIIIHIES............cruurrureriririircirrienereieeneireiees | ceeresiseesesssesseessessssseeees | reeessesssssessesssssssessanens | stessssssessessasssessasssssnssenes
16.5  DiVIdENdS 10 STOCKNOIAETS.........coucveieiircriiiicie ittt essnienes | sbresesinsinseseniees 253,750 | v 253,750 | oo 507,500
16.6  Other cash Provided (APPHEA)..........cuueerureerrieiieieiieie ettt se bbbt ss bbbt entns | sbsesssssasena 124,485,680 | ...ocvovvvnenees 99,028,929 | ..o 69,392,062
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | ccccccovuueves 124,231,930 | ....cccoeeee. 98,775,179 | ..ccvenean 68,884,562
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 Line 17).......ccccevervevenes | covveivevennnn. 16,405,826 | ......cceevvneee 5,592,286 | ...ooerrerrnnns 4,571,275
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING O YN ...ttt bbb bbb bbbttt benes | sbsessesinians 194,672,989 | ....cooveonee. 190,101,714 | .coovvveenee. 190,101,714
19.2  End of period (LiNe 18 PIUS LINE 19.1)......cuiiierieiieineisieissstsesstsee s st sessesssssssssesssssssssessesssssssssessensss | sssessessessans 211,078,815 | .ovovveenes 195,694,000 | ............... 194,672,989
|Note: Supplemental disclosures of cash flow information for non-cash transactions: | | |
20,0007 ettt R f R E R E LR R E R RE bR Rt b s | ersenbseb et ent bt en ettt | sehieesene et n st n et nne | enbeeen st
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Statement for June 30, 2018 of the AFFILIATED FM |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A Accounting Practices (required NAIC disclosure regardless of whether there is any significant change)
The accompanying financial statements of Affiliated FM Insurance Company ("Company") have been prepared on the basis of accounting practices prescribed
or permitted by the Rhode Island Division of Insurance.
The state of Rhode Island requires insurance companies domiciled in the state of Rhode Island to prepare their statutory financial statements in accordance
with the National Association of Insurance Commissioner' (NAIC) Accounting Practices and Procedures Manual subject to any deviations prescribed or
permitted by the Rhode Island Division of Insurance.
The Company applies paragraph 5(a) of SSAP 23, rather than paragraph 5(b) of SSAP 23, with respect to the methodology for translating the Company's
Canadian branch to USD. This is consistent with the methodology used in prior years, and a permitted practice has been approved by the State of Rhode
Island. The total adjustment to convert the balance sheet to USD is $54,734,502 which appears on line 17 - "Net adjustment in assets and liabilities due to
foreign exchange rates", on page 3 - "Liabilities, Surplus and Other Funds" of the June 2018 quarterly statement. There is no net impact on surplus, and the
effect on 2018 net income would be a decrease to net income in the amount of $202,232 (which would be offset by a corresponding increase to surplus).
SSAP | FIS FIS
# Page | Line# 2018 2017
NET INCOME
(1) The Company state basis
(Page 4, Line 20, Columns 1 & 3) XXX | XXX XXX 127,335,834 |$ (16,950,636)
(2) State Prescribed Practice that are an increase/(decrease) from NAIC SAP
- I8
(3) State Permitted Practice that are an increase/(decrease) from NAIC SAP
Application of SSAP 23 regarding translating the Canadian branchto USD | 23 3 17 202,232 |$ 3,197,070
(4) NAICSAP (1-2-3=4) XXX | XXX XXX 127,133,602 |$ (20,147,706)
SURPLUS
(5) The Company state basis
(Page 3, line 37, Columns 1 & 2) XXX | XXX XXX 1,841,944,831 |$ 1,779,872,466
(6) State Prescribed Practice that are an increase/(decrease) from NAIC SAP
-8
(7) State Permitted Practice that are an increase/(decrease) from NAIC SAP
- -
(8) NAICSAP (5-6-7=38) XXX | XXX XXX 1,841,944,831 |$ 1,779,872,466
B. Use of Estimates
No significant changes
C. Accounting Policy
1-5. No significant changes
(6) Basis for Loan-Backed Securities and Adjustment Methodology (required NAIC disclosure regardless of whether there is any significant change)
U.S. government agency loan-backed and structured securities are valued at amortized cost. Other loan-backed and structured securities are valued at
either amortized cost or fair value, depending on many factors including: the type of underlying collateral, whether modeled by NAIC vendor, whether
rated (by either NAIC approved rating organization or NAIC Securities Valuation Office), and relationship of amortized cost to par value and amortized
cost to fair value.
7 -13. No significant changes
D. Going Concern (required NAIC disclosure regardless of whether there is any significant change)

Based on its evaluation of relevant conditions and events, management has concluded that the Company will continue as a going concern.

Note 2 - Accounting Changes and Corrections of Errors

No significant changes

Note 3 — Business Combinations and Goodwill

No significant changes

Note 4 - Discontinued Operations

No significant changes

Note 5 - Investments

A

Mortgage Loans

No significant changes
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Statement for June 30, 2018 of the AFFILIATED FM |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 5 - Investments (continued from preceding page)

B.

Debt Restructuring

No significant changes

Reverse Mortgages

No significant changes

Loan-Backed Securities (required NAIC disclosure regardless of whether there is any significant change)

(1)

Description of Sources Used to Determined Prepayment Assumptions

Loan-backed bonds and structured securities are valued at amortized cost using the constant interest rate method, not including anticipated prepayment

at the date of purchase. Loan-backed securities are valued using an effective yield based on current prepayment assumptions obtained from Bloomberg.
Prepayment assumptions are reviewed periodically and updated in response to changes in market interest rates.

Other-Than-Temporary-Impairment (OTTI) Loss Recognized in the Aggregate

Not applicable

Recognized OTTI securities

Not applicable

All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings as a

realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized interest related
impairment remains):

a.  The aggregate amount of unrealized losses: 1. Less than 12 Months $ 2,608,141
2. 12 Months or Longer $ 1,583,715
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 175,608,526
2. 12 Months or Longer $ 52,587,008

Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary

All loan-backed and structured securities in an unrealized loss position were reviewed to determine whether other-than-temporary impairments should be
recognized. The Company asserts that it has the intent and ability to hold these securities long enough to allow the cost basis of these securities to be
recovered. These conclusions are supported by a detailed analysis of the underlying credit and cash flows of each security. Unrealized losses are
primarily attributable to credit spread widening and increased liquidity discounts. It is possible that the Company could recognize other-than-temporary
impairments in the future on some of the securities, if future events, information and the passage of time causes it to conclude that declines in value are
other-than temporary.

Dollar Repurchase Agreements and/or Securities Lending Transactions

(1)

Policies Requiring Collateral

No significant changes

Collateral Pledged

No significant changes

Collateral Received (required NAIC disclosure regardless of whether there is any significant change)
a. Aggregate Amount of Cash Collateral Received

No significant changes

b.  The fair value of that collateral and of the portion of that collateral that it has sold or repledged $37,431,547
c.  Information about Sources and Uses of Collateral

No significant changes

Aggregate Value of the Reinvested Collateral

No significant changes

Collateral Reinvestment

a. Aggregate Amount of Cash Collateral Reinvested

No significant changes

b. Explanation of Additional Sources of Liquidity for Maturity Date Mismatches

No significant changes
Detail on Collateral Transactions Not Permitted by Contract or Custom to Sell or Repledge

No significant changes
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statement for June 30, 2018 of the AFFILIATED FM INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 5 - Investments (continued from preceding page)
(7) Collateral for Securities Lending transactions that extend beyond one year from the reporting date.

No significant changes

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing (required NAIC disclosure regardless of whether there is any significant change)
No significant changes
G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

Repurchase Transactions — Cash Provider — Overview of Secured Borrowing Transactions (required NAIC disclosure regardless of whether there is any
significant change)

No significant changes

H. Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Taker — Overview of Sale Transactions (required NAIC disclosure regardless of whether there is any significant change)

No significant changes

Reverse Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Provider — Overview of Sale Transactions (required NAIC disclosure regardless of whether there is any significant change)

No significant changes
J. Real Estate
No significant changes
K. Low-Income Housing Tax Credits (LIHTC)
No significant changes
L. Restricted Assets
No significant changes
M. Working Capital Finance Investments (required NAIC disclosure regardless of whether there is any significant change)

No significant changes

N. Offsetting and Netting of Assets and Liabilities (required NAIC disclosure regardless of whether there is any significant change)
No significant changes
0. Structured Notes
No significant changes
P. 5* Securities
No significant changes
Q Short Sales
No significant changes
R. Prepayment Penalty and Acceleration Fees
No significant changes

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant changes

Note 7 - Investment Income

No significant changes

Note 8 - Derivative Instruments

No significant changes

Note 9 - Income Taxes

No significant changes

Note 10 — Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

No significant changes
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statement for June 30, 2018 of the AFFILIATED FM INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 11 - Debt
A Debt
Not applicable
B. FHLB (Federal Home Loan Bank) Agreements (required NAIC disclosure regardless of whether there is any significant change)
Not applicable
Note 12 — Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A Defined Benefit Plan
1)-0)
No significant changes
(4) Components of Net Periodic Benefit Cost (required NAIC disclosure regardless of whether there is any significant change)
Not applicable

(5)- (21)

No significant changes

B. Description of Investment Policies
No significant changes

C. Fair Value of Plan Assets
No significant changes

D. Rate of Return Assumptions

No significant changes

E. Defined Contribution Plans
No significant changes
F. Multiemployer Plans
No significant changes
G. Consolidated/Holding Company Plans
No significant changes
H. Postemployment Benefits and Compensated Absences
No significant changes

Impact of Medicare Modernization Act on Postretirement Benefits
No significant changes

Note 13 — Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
No significant changes
Note 14 - Liabilities, Contingencies and Assessments
No significant changes
Note 15 - Leases
No significant changes
Note 16 - Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk

No significant changes
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Statement for June 30, 2018 of the AFFILIATED FM |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

A Transfers of Receivables Reported as Sales - Not applicable

B. Transfer and Servicing of Financial Assets

(1)

Loaned Securities

No significant changes

Servicing Assets and Servicing Liabilities (required NAIC disclosure regardless of whether there is any significant change)
Not applicable

Servicing Assets and Liabilities Subsequently Measured at Fair Value - Not applicable

Securitizations, Asset-Based Financing Arrangements and Similar Transfers Accounted for as Sales (required NAIC disclosure regardless of whether
there is any significant change)

Not applicable
Transfers of Financial Assets Accounted for as Secured Borrowing - Not applicable
Transfers of Receivables with Recourse - Not applicable

Repurchase Agreements - Not applicable

C. Wash Sales (required NAIC disclosure regardless of whether there is any significant change)

Not applicable

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

No significant changes

Note 19 — Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant changes

Note 20 - Fair Value Measurements (required NAIC disclosure regardless of whether there is any significant change)

A. Fair Value Measurements

(1)

Fair Value Measurements at Reporting Date

The Company categorizes its invested assets that are measured at fair value into the three-level fair value hierarchy. Item 4 provides a discussion of each of
these three levels.

Net Asset Value
(NAV) Included in
Level 1 Level 2 Level 3 Total Level 2
Assets at Fair Value
Bonds $ - 18 4,179,085 |$ $ 4179085 |$
Common Stocks Industrial & Miscellaneous $ 1,207,293,861 |$ - |$ $1,207,293,861 |$
Mutual Funds $ 99,091,350 |$ $ $ 99,091,350 |$

Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
The Company has no assets measured at fair value in the Level 3 category.
Policies when Transfers Between Levels are Recognized

At the end of each reporting period, the Company evaluates whether or not any event has occurred or circumstances have changed that would cause an
instrument to be transferred into or out of Level 3. The Company has no assets measured at fair value in the Level 3 category.
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Statement for June 30, 2018 of the AFFILIATED FM |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 20 - Fair Value Measurements (required NAIC disclosure regardless of whether there is any significant change) (continued from preceding page)

(4)

Description of Valuation Techniques and Inputs Used in Fair Value Measurement

The valuation techniques required by the Fair Value Measurements guidance (SSAP 100) are based upon observable and unobservable inputs. Observable
inputs reflect market data obtained from independent sources, while unobservable inputs reflect market assumptions.

These two types of inputs create the following fair value hierarchy:
Level 1 Quoted prices for identical instruments in active markets

Level 2 Quoted prices for similar instruments in active markets; quoted prices for identical or similar instruments in markets that are not active; and
model-derived valuations whose inputs are observable or whose significant value drivers are observable

Level 3 Significant inputs to the valuation model are unobservable

The Company retains independent pricing vendors to assist in valuing invested assets when the prices are not available from the SVO.

When available, the Company uses quoted market prices to determine the fair value of investment securities, and they are included in Level 1.

When quoted market prices are unavailable, the Company uses quotes from independent pricing vendors based on recent trading activity and other relevant
information, including market interest rate curves, referenced credit spreads and estimated prepayment rates, where applicable. These investments are

included in Level 2 and are primarily comprised of fixed income securities which are NAIC rated 3 or below.

In infrequent circumstances, the pricing is not available from the pricing vendor and is based on significant unobservable inputs. In those circumstances, the
investment security is classified in Level 3. There are no Level 3 investments at reporting date.

(5) Fair Value Disclosures

Not applicable

B. Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements

Not applicable

C. Fair Value Level
Net Asset Value
Aggregate Fair Not Practicable | (NAV) Included
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (Carrying Value) in Level 2
Bonds $1,359,900,735 |$ 1,378,010,747 |$ - |$ - |$ - 18 - 18
Common Stocks $1,306,385,211 |$ 1,306,385,211 |$1,306,385,211 |$1,378,010,747 |$ $ $
Cash, Cash Equivalent & Short
Term Investments $ 211,078,815 |$ 211,078,815 | 211,078,815 |$ -9 $ $
Securities Lending Reinvested
Collateral Assets § 37431547 |§ 37431547 |$ 37431547 |$ - |8 $ $
Totals $2,914,796,308 |$ 2,932,906,320 |$ 1,554,895,573 |$1,378,010,747 |$ $ $
D. Not Practicable to Estimate Fair Value
Not applicable
Note 21 - Other ltems
No significant changes
Note 22 - Events Subsequent
No significant changes
Note 23 - Reinsurance
No significant changes
Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination
A-E. No significant changes
F. Risk Sharing Provisions of the Affordable Care Act (required NAIC disclosure regardless of whether there is any significant change)

Not applicable

Note 25 — Change in Incurred Losses and Loss Adjustment Expenses (required NAIC disclosure regardless of whether there is any significant change)

No significant changes

Note 26 — Intercompany Pooling Arrangements

No significant changes

Note 27 - Structured Settlements
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statement for June 30, 2018 of the AFFILIATED FM INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

No significant changes

Note 28 - Health Care Receivables

No significant changes

Note 29 - Participating policies

No significant changes

Note 30 — Premium Deficiency Reserves

No significant changes

Note 31 - High Deductibles

No significant changes

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

Note 33 - Ashestos/Environmental Reserves
No significant changes

Note 34 — Subscriber Savings Accounts

No significant changes

Note 35 - Multiple Peril Crop Insurance
No significant changes

Note 36 — Financial Guaranty Insurance

A Financial Guarantee Insurance Contracts
No significant changes
B. Schedule of Insured Financial Obligations at the End of the Period: (required NAIC disclosure regardless of whether there is any significant change)

Not applicable
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Statement for June 30, 2018 of the AFFILIATED FM |NSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,

12
2.1

22
3.1

3.2
3.3

34
35
4.1

42

6.4

6.5

6.6
71

72

8.1
8.2

8.3
84

9.1

as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]
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]
If yes, date of change:
Is the 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[X] NoJ[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of a publicly traded group? Yes[ ] No[X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, 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
If the 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[X] NAJ]
6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 1213112017
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). 01/10/2014
By what department or departments?
Rhode Island Division of Insurance
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]
Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
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]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]
If the 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
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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Statement for June 30, 2018 of the AFFILIATED FM |NSURANCE COMPANY

10.1
10.2

1.1

1.2

13.
14.1

15.1
15.2

16.1
16.2
16.3
17.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[ ] No[X]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT

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]

If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
Amount of real estate and mortgages held in short-term investments: $ 0
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
14.21 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
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] Nol ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 37,431,547
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 37,431,547
Total payable for securities lending reported on the liability page: $ 37,431,547
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] Nol[ ]
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
JP Morgan Worldwide Securities Services 383 Madison Avenue, New York, NY
RBC Investor Services 200 Bay Street, Toronto, Ontario, Canada
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 Ifyes, 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
Chawla Sanjay SVP, Chief Investment Officer |
Daniel Richards VP, Portfolio Mgr Fixed Income |
Scott Anthony, VP Sector Portfolio Mgr Fixed Income |
Standish Mellon Asset Management U
Blackrock Financial Management Inc 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[ ] No[X]
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[ ] No[X]
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
113972 Standish Mellon Asset Management ME7YUCK4NF1W8VM8SP25 SEC DS
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statement for June 30, 2018 of the AFFILIATED FM INSURANCE COMPANY
GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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
107105 Blackrock Financial Management Inc 549300LVXY1VJKE13M84 SEC DS
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] No[ ]

18.2 If no, list exceptions:

19. By self-designating 5*Gl securities, the reporting entity is certifying the following elements for each self-designated 5*Gl 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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Statement for June 30, 2018 of the AFFILIATED FM |NSURANCE COMPANY
GENERAL INTERROGATORIES (continued)

3.1
3.2

4.1

42

5.1

6.1
6.2
6.3
6.4

71

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[X] NAT ]
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

Total XXX XXX 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[X] NoJ[ ]
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[ ] No[ ]
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Statement for June 30, 2018 of the AFFILIATED FM |NSURANCE COMPANY

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
U.S. Insurers
[15140.......... [80-0916041......... [THREE BELMONT INSURANCE COMPANY.......occccs o osscesseess et [NY..oooee [Unauthorized....[ oo | ovesssresssessees
All Other Insurers
..................... AA-8310017......... | BELAIRE INSURANCE COMPANY LIMITED........coccssumrerrermrinrernenernneneeeesneessessssnsessessssessssssessessnees | GBRuceirnies [ UNAUENOMZEA. ... | covoeciececes [ e
..................... AA-1780117......... |GD INSURANCE COMPANY DAC........ocoicmrmeneinrrmirnenrensisesnssssessssnssssessssesssssssssessssssessessesssessnses | IRbereernienne | UNAUENORZEA. .. | covoieieieccecnes [ e
..................... AA-3160151......... [TORINO RE LIMITED.........ccoovrrurinririeninrincinnersieninsissesnssnssseesnsesssssssssensssssessensssssessanssssssssenssnssns | BRBuverersers | UNAUENOMZEA. oo, | vovoieiecirinciccins [ evireieiscirninies
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Statement for June 30, 2018 of the AFFILIATED FM |NSURANCE COMPANY

Current Year to Date - Allocated by States and Territories

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 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.......cccoeovrvmrcmrevecrecn AL | ol | 003,210,984 | 2,867,187 160,621 | vovovveverieinnes 791,051 5,079,430 | covveree 293,960
2. Alaska......ocnnenerneneienn AK [l | i 1,284,713 | 1,676,295 1,098,490 | e (141,905) 2804776 | o 503,145
3. AMiZONa.... AZ|... IS T 3,287,796 | .oovvrerrnenns 2,729,671 | oo 2,239,596 | .overrrrininns 5,303,593 | .covvrrrienenns 3,440,585 | .oovrrrirnne 5,269,598
4. Arkansas........coevnineiniinee AR |...... L. 2,847,585 | ..covvvvrenee 2,904,884 391,948 454,408 5,737,591 | v 20,486
5. California.....c.coccovvveerrcrecrnee CA | il | e 88,721,324 | 46,616,860 27,576,430 ....13,103,780 29,741,644 | ................ 21,766,402
6. Colorado.......ccocvvenerrerrnrnneneCO [l | il 7,972,231 | e 7,252,023 | oo 8,790,375 | oo 3,917,106 | ..ccovvvvennee 10,218,894 | .....cccvevnee 17,542,066
7. Connecticut........cocooevereerveeeee. CT | ool | v 2,367,858 | o 2,010,471 | oo, 707,100
8. Delaware.........cccccosueseneenenn. DE [ i L. 831,314 499,233 | - s
9. District of Columbia................ DC|...... Lo | e 3,868,555 | ..ooververnenne 3,780,905 | oo 886,529
10, Florida.....cooeveveerereiircienne 14,215,692 | ..covvvvenee 13,335,524 ....5,216,485
11.  Georgia 9,037,703 | .o 8,380,749 ....3,310,850
12, Hawaii.....cooocvevvenercenneen HE [l | 481,965 | ..o 430,025 ..o
13, 1daho....ccoveees 819,465 534,781 231,359 544,956 | ...oovervirirnenes 604,412
14. llinois... ...19,244,642 .18,006,587 .13,682,182 41,835,860 ..56,346,865 ....36,664,501
15, Indiana.......ccccovvneeneirninineiienns 5,613,838 | .ooovrveenas 2,609,487 1,570,218 | oo 3,587,194 | oo 561,048
16. 2,567,764 ...1,574,231 444,951 906,461 | ..ocovvvrererrnnnee 368,471
17. ..1,463,318 1,554,908 .1,765,876 2,503,164 1,314,437
18.  Kentucky. 2,708,630 ...1,273,795 377,849 ....1,270,355 1,160,223
19, LOUISIANA. ....c.eveeerrerreicieenas LA|...... Lo | v 6,721,222 | ..o 6,806,831 | ..coovvvvecrnns 5,258,729 | ..ocovrvineinee 1,616,586 | ......cccoonen. 10,378,707 | ceovvvvvereenne 7,477,726
20.  Maine.....ocoovvrevererererinererninne ME | ....... L.... 481,075 512,995 205,377 | oo 652,289 | ..coovvrrreriinns 614,490
21, Maryland........cocoveunrininiinnnnne MD|..... Lo | e 9,104,962 | ....cccovvvnenee 7,383,616 3,679,641 | i 6,886,415 5,907,207 | ceorrerrrienn 9,453,060
22. Massachusetts........c..cccvrene. MA[..... IO ST 15,916,377 | covvvrernne. 13,010,806 | ..oovveeverrnn 8,877,520 | .cocvvrrrenes 11,006,161 | .ovvvvrrnees 14,606,101 | .ovvererene 15,205,350
23.  Michigan.......ccccoueurerneniuncinnn. MI|....... Lo | e 6,142,746 | ....ccovvveene. 5,671,054 33,101,912 ...15,712,311 87,347,321 | oo 18,780,749
24, Minnesota........ccccovermrerrcreceee MN | ol | 005,925,602 | oo 5,847,520 1,562,374 2,791,396 3,110,827 | v 3,370,703
25, MiSSISSIPPI....vrereeeercririrneines MS|....... Lo | v 6,393,905 | ....ccvvrnnnenee 9,650,128 | ...coveeeriine 688,420 | ...occvvriienee 3,395,866 | ....ocvvernenee 1,477,686 | ..o 4,158,319
26, MiSSOUN......ovvrerrrerrernrerennessMO [ ol | 08,763,276 | o 7,975,420 14,081,052 13,083,528 | ..ooovvinn 4,932,005 | ...cooerenne. 18,092,174
27. Montana.......cocovevvenerveneend MT |l | 1,560,444 | e 1,495,052 193,781 1,901,479 | - e | e 439,829
28.  Nebraska.........cooeerrrermrennend NE | ol | v 1,024,708 | oo 1,329,426 | ooovvvveenes 108,532 | vovovvrrerennne 1,466,846 | ....cooovvvrrrrnnns 819,115 | o 636,168
29. Nevada.......ooenmemeenevvenend NV |l | 5,028,144 | e 3,975,547 ...1,331,991 2,306,065 LG1199,749 | 1,276,475
30. New Hampshire.........cccouurenee NH|....... L. 871,980 972,539 246,101 671,973 | o 424,370
31, New Jersey.....cconeoneenn N L | 8,609,230 | ...occvvrrrenee 7,761,730 | covvrvirernns 3,034,895 | ..o 4,719,301 | oo 104,463,079 | ...cccovcenee. 108,606,536
32, New MexiCo.....coovverrurernrnnees 777,724 700,894 718,756 2,046,325 | ..oovverennn 1,155,613
33.  New York..... ...35,938,671 | ... .34,377,346 ..20,498,991 ..7,821,920 102,772,888 ..102,756,938
34.  North Carolina 6,715,601 | .ooerreeene 6,114,753 | oo 2,389,072 2,909,803 | ..cocoverrinenne 2,201,977 | oo 2,811,559
35. 362,479 273,765 402,349 147,858 | oo 174,715
36. ...10,596,430 ...8,705,625 3,776,973 .14,188,234 ....10,705,141
37. 1,277,640 323,649 258,074 | ..ovvvirinne 2,448,771
38. 5,911,417 3,581,246 333,490 | oo 5,149,329
39. Pennsylvania... ...1,548,378 ..4,965,390 4,665,783 ..5,589,544
40. Rhode Island.........cccoocvvonene R el | 002,186,633 | o 1,571,919 1,342,022 5,525,376 | oo 6,316,594
41.  South Carolina 3,308,829 | ..ovirennn2,122,682 | o 4,281,249 | oo 932,769 | ..o 5,188,745
42.  South Dakota.......ccccvevrrrneenees 384,529 371,247 589,342 | ..o
43, Tennessee.........orrvevrnrenns 7,472,291 ....2,239,697 1,131,638 21,832,083 | ...ccoovvvne. 5,306,873
44, TEXAS..oieienereierineireieieniens TX| e Lo | v 28,562,562 | .....oceuenee 23,935,151 | e 98,182,845 | ....cccvveenee 56,031,403 | .............. 151,588,139 | ...ocvoveenee 178,731,681
45, Utah....ocoovneinrceeenlUT |l | . 5,957,497 | 5,637,956 8,248,356 | ..o 3,045,005 | ...ooocvvvvrinnnn 476,437 | oo 3,423,846
46. 262,038 100,142 | oo | = ettt eniens | crreienesi ittt
47, Virginia....o.oeeeveerenrreisnenneeen VA il | e 4,293,489 | ...coovvernnes 3,358,202 | ..oovoerrrnnn 4,648,360 | oo 1,597,148 | oo 3,925,381 | oo 4,536,200
48.  Washington 18,714,795 | ...occoenee. 19,515,057 084221 | 3,347,058 | ..oovorirena 4,004,736
49, West Virginia.........cocrvveevenee. WV ... L.... 371,755 258,972 | ooveveierineeeen81,408 | 27,218 | = s | e
50.  WIiSCONSIN.....covivivrrerrrriieires WI....... Lo | v 5,498,556 | ....ccoovrrrenee 5231413 | i 1,002,378 | e 1,927,523 | oo 5,391,171 | e 4,321,268
51, WYoming....cocoevmvevrenrernernnennes WY ....... I T 466,097 | oo 349,074 | oo D48,212 | 14,665 | oo 87,310 | oo 24,555
52.  American Samoa...........c..c....
53.
54.
55.  US Virgin Islands.
56.  Northern Mariana Islands
57. Canada......ccccovmrnrurernnen. CAN |....... IO ST 61,418,583 | ...covvvnene 52,020,011 | ...............21,541,573 | ...............37,124 482 | ...............50,767,056 | .....cccreo.... 32,726,103
58.  Aggregate Other Alien............ OT [..XXX... 778,566 | oo 473172 | oo |0 | 0 | il 0
59, TotalS....ocnrererrrreerrereeeeineireieenns L XXX.. 420,580,472 | .....c.c... 384,531,911 ....320,934,881 LTT3TAT42 | 660,488,738
DETAILS OF WRITE-INS
58001. AUS AUSTRALIA.. .
58002. AUT AUSTRIA........cccovvverreirerin
58003. BGD BANGLADESH................. XXX
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | . XXX... | coevevivererrirennn 775,099 | oo 478,688 | ..o [0 TR 0 [ oo (0 T 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX 778,566 473,172
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 56 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. 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state.............. 1
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile 0
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Organizational Chart

June 30,

2018
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NAIC NAIC 00000 NAIC 00000 NAIC 00000 Edgewater Ave Glocester LLC Winter LLC Wyman LLC NAIC 00000 NAIC 00000 NAIC 00000 Bldg LLC
00000 DE DE DE LLC LLC LLC NAIC 00000 NAIC 00000 NAIC 00000 DE NAIC
DE Fed ID 04- Fed ID 04- Fed ID 04- NAIC 00000 NAIC 00000 NAIC 00000 DE DE DE Fed ID 38- Fed ID 32- Fed ID 30- 00000 DE
Fed ID 04- 3516903 3516902 3516937 DE RI RI Fed ID 04- Fed ID 27- Fed ID 38- 3982389 0486346 0939299 Fed ID 30-
3516935 Fed ID 27- Fed ID 27- Fed ID 27- 3516038 1169682 S 0965702
1169682 1595571 1439297
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[4%9)

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (US.or Parent, Subsidiaries Domiciliaryto Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number | RSSD | CIK |International) or Affiliates Location |  Entity (Name of Entity/Person) Influence, Other)| Percentage Entity(ies)/Person(s) (YIN) | *
Members
0065 |Factory Mutual Insurance Company & its Affiliates.. | 21482... | 05-0316605.. Factory Mutual Insurance Company.............cceveerreereennnns Rl UIP et [ ettt sssssssesens | sssessesssssssessssassens | cossessessssnsses | seessesessssessessessssessessssassessessssessesessssasses | oees N....... 1.
0065 |Factory Mutual Insurance Company & its Affiliates.. | 10014... | 05-0254496.. Affiliated FM Insurance Company..........cccceeeevrernieieens Rl RE....coo... FMIC Holdings, INC.......ccvervrrrnereirrinireircieniennens Ownership........ ...100.000 |Factory Mutual Insurance Company.... | ..... N....... 1.
0065 |Factory Mutual Insurance Company & its Affiliates.. | 10316... | 05-0284861.. Appalachian Insurance Company. ... | FMIC Holdings, INC.....c.vvvierirercirieieiiisninenes Ownership........ ...100.000 |Factory Mutual Insurance Company.... | ..... N....... 1.
0065 | Factory Mutual Insurance Company & its Affiliates.. | 00000... | AA-1120610. |. ..|FM Insurance Company Limited . | Factory Mutual Insurance Company... .. | Ownership........ ...100.000 |Factory Mutual Insurance Company.... | .....Y..
0065 |Factory Mutual Insurance Company & its Affiliates.. | 00000... | 98-0131767.. Risk Engineering Insurance Company Limited................... | BMU........ <. |FMIC Holdings, INC....ccvvvvrriirieieireirereinenne Ownership........ ...100.000 |Factory Mutual Insurance Company.... | ..... Neooos [
0000 |Factory Mutual Insurance Company & its Affiliates.. | 00000... | AA-1370041. FM Insurance Europe S.A........cccveviieneneneneneneeeneeens LUX......... NIA........... Factory Mutual Insurance Company................. Ownership........ ...100.000 |Factory Mutual Insurance Company.... | ..... A (R IO
0065 |Factory Mutual Insurance Company & its Affiliates.. | 00000... | AA-2730043. FM Global de Mexico S.A. de C.V.......ccovvvvvncrneninincincns MEX........ A Factory Mutual Insurance Company................. Ownership........ ...100.000 |Factory Mutual Insurance Company.... | ..... A (RSN IO
0065 | Factory Mutual Insurance Company & its Affiliates.. | 00000... | 20-2740839.. Watch Hill Insurance Company............cccevureeuriieenisennnnns FMIC Holdings, INC......ccoeviiieerieericeeias Ownership........ ...100.000 | Factory Mutual Insurance Company.... | ..... N [
0065 | Factory Mutual Insurance Company & its Affiliates.. | 00000... | 05-0453751.. |. .. | Corporate Insurance Services, Inc . |FMIC Holdings, Inc. Ownership........ ...100.000 |Factory Mutual Insurance Company.... N..
0065 |Factory Mutual Insurance Company & its Affiliates.. | 00000... .. |New Providence Mutual Limited.... . | Risk Engineering Insurance Company Limited.. | Ownership........ ...100.000 |Factory Mutual Insurance Company.... N..
Factory Mutual Insurance Company - Escritorio de
0065 |Factory Mutual Insurance Company & its Affiliates.. [ 00000... Representagéo No Brasil LTDA. Factory Mutual Insurance Company................. Ownership........ ...100.000 | Factory Mutual Insurance Company.... | ..... A RN P
0000 |Factory Mutual Insurance Company & its Affiliates.. [ 00000... FM ApProvals LLC.........ooeeirieeirieeiesseneissisneeeens Factory Mutual Insurance Company................. Ownership........ ...100.000 |Factory Mutual Insurance Company.... | ..... N [
0000 |Factory Mutual Insurance Company & its Affiliates.. | 00000... .. |FM Engineering International Limited.... . .| FM Insurance Company Limited ... | Ownership........ ...100.000 |Factory Mutual Insurance Company.... N
0000 | Factory Mutual Insurance Company & its Affiliates.. | 00000... FM Engineering Consulting (Shanghai) Co. Ltd.................. FM Global Services LLC........cccocvuvreerernrninnens Ownership........ ...100.000 |Factory Mutual Insurance Company.... | ..... Necoren | e
0000 | Factory Mutual Insurance Company & its Affiliates.. | 00000... FM Approvals LImited............cocrerernrnimrierninereneineens FM Approvals LLC Ownership........ ...100.000 |Factory Mutual Insurance Company.... | ..... Neceoren | e
0000 |Factory Mutual Insurance Company & its Affiliates.. [ 00000... FM Approvals Assessoria E Representagdo LTDA. ........... FM Approvals LLC Ownership........ ...100.000 |Factory Mutual Insurance Company.... | ..... Neooos [
0000 |Factory Mutual Insurance Company & its Affiliates.. | 00000... | 27-1439297.. FMRE HoldingS LLC.........oviiirieiiieeieiniseeeeseeeenene Factory Mutual Insurance Company Ownership........ ...100.000 |Factory Mutual Insurance Company.... | ..... Neoros [
0000 | Factory Mutual Insurance Company & its Affiliates.. | 00000... | 58-2190659.. |. ...| TSB Loss Control Consultants, Inc . | Factory Mutual Insurance Company... .. | Ownership........ ...100.000 |Factory Mutual Insurance Company.... | .....Y..
0000 | Factory Mutual Insurance Company & its Affiliates.. | 00000... | 05-6009005.. |. ...| FMIC Holdings, Inc............ . | Factory Mutual Insurance Company... .. | Ownership........ ...100.000 |Factory Mutual Insurance Company.... | .....Y..
0000 | Factory Mutual Insurance Company & its Affiliates.. [ 00000... | .....ccccocovrrrreee . ..|FM Global Servicios, S.de R.L. de C.V. . . |FMIC Holdings, Inc.........cccccevneve. ... | Ownership........ ...100.000 |Factory Mutual Insurance Company.... N
0000 |Factory Mutual Insurance Company & its Affiliates.. | 00000... | 27-0433536.. FM Global Services LLC.........ccovevvvieierriieieieiseissieieiniens FMIC Holdings, INC.......covvivrrveireiriieieieirnienens Ownership........ ...100.000 |Factory Mutual Insurance Company.... | ..... N
0000 |Factory Mutual Insurance Company &its Affiliates.. [ 00000... | .....cccoccerrrrenne FM do Brasil Servicos de Prevencao de Perdas LTDA....... FM Global Services LLC Ownership........ ...100.000 |Factory Mutual Insurance Company.... | ..... N
0000 |Factory Mutual Insurance Company & its Affiliates.. | 00000... | 04-3516902.. | . ...|610 Lincoln LLC . |FMRE Holdings LLC... ... | Ownership........ ...100.000 |Factory Mutual Insurance Company.... N
0000 |Factory Mutual Insurance Company & its Affiliates.. | 00000... | 04-3516903.. |. ...|404 Wyman LLC.... . |FMRE Holdings LLC... ... | Ownership........ ...100.000 |Factory Mutual Insurance Company.... N
0000 | Factory Mutual Insurance Company & its Affiliates.. | 00000... | 04-3516936.. | . ..|275 Wyman LLC.... .| FMRE Holdings LLC... .| Ownership........ ...100.000 |Factory Mutual Insurance Company.... N
0000 |Factory Mutual Insurance Company & its Affiliates.. | 00000... | 20-8836334.. 175 Wyman LLC.... FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company.... | ..... Neooos [
0000 |Factory Mutual Insurance Company & its Affiliates.. | 00000... | 04-3516937.. Park Ridge Building LLC..........covriirrinerreiceeiecns FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company.... | ..... Neooos [
0000 |Factory Mutual Insurance Company & its Affiliates.. | 00000... | 04-3516935.. 93 BUIIAING LLC.....eeeeeceeeeeeseeeeeene FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company.... | ..... Neooos [
0000 | Factory Mutual Insurance Company & its Affiliates.. | 00000... | 20-2775533.. 265 WINter LLC......veieeeeeeece e FMRE Holdings LLC.........ccoooviierieenicenes Ownership........ ...100.000 |Factory Mutual Insurance Company.... | ..... N [
0000 | Factory Mutual Insurance Company & its Affiliates.. | 00000... | 27-1169682.. |. ..| 245 Winter LLC.. . . .| 265 Winter LLC .. | Ownership........ ...100.000 |Factory Mutual Insurance Company.... N
0000 |Factory Mutual Insurance Company &its Affiliates.. | 00000... | 27-1440057.. FMEC Legacy LLC......c.cvvveieieieeieesreeeeese s FMRE Holdings LLC.........cccooovvvviereirirereiennes Ownership........ ...100.000 |Factory Mutual Insurance Company.... | ..... N [
0000 |Factory Mutual Insurance Company & its Affiliates.. | 00000... | 04-3516938.. Neponset River LLC FMEC Legacy LLC Ownership........ ...100.000 |Factory Mutual Insurance Company.... | ..... Neooros [
0000 |Factory Mutual Insurance Company & its Affiliates.. | 00000... | 27-1439297.. West Glocester LLC FMEC Legacy LLC Ownership........ ...100.000 |Factory Mutual Insurance Company.... | ..... N [
0000 |Factory Mutual Insurance Company & its Affiliates.. | 00000... | 04-3516901.. 601 Edgewater LLC.......ccovvvvvieereereeeeecee s FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company.... | ..... N [
0000 |Factory Mutual Insurance Company & its Affiliates.. | 00000... | 27-1595571.. |. ..| 285 Central Avenue, LLC . |FMRE Holdings LLC... . | Ownership........ ...100.000 |Factory Mutual Insurance Company.... N
0000 | Factory Mutual Insurance Company & its Affiliates.. | 00000... | 04-3516897.. Hobbs Brook Management LLC FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company.... | ..... Necorer | e
0000 |Factory Mutual Insurance Company & its Affiliates.. | 00000... | .....cccovvvrerenne Hobbs Brook Limited............ccourererreenenneincneerieieens FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company.... | ..... Neooos [
0000 |Factory Mutual Insurance Company & its Affiliates.. | 00000... |45-2766487 .. 101 Edgewater LLC.......oovviereecnieeneseeeeiecees FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company.... | ..... N [
0000 |Factory Mutual Insurance Company & its Affiliates.. | 00000... | 27-1169682.. 401 Edgewater LLC FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company.... | ..... Neooos [
0000 | Factory Mutual Insurance Company & its Affiliates.. | 00000... | 27-1439940.. |. ... | Johnston Building LLC... . |FMRE Holdings LLC... ... | Ownership........ ...100.000 |Factory Mutual Insurance Company.... N
0000 | Factory Mutual Insurance Company & its Affiliates.. | 00000... ..|FM Global Services Colombia S.A.S. . |FM Global Services LLC..... ... | Ownership........ ...100.000 |Factory Mutual Insurance Company.... N
0000 |Factory Mutual Insurance Company &its Affiliates.. | 00000... | 37-1699077.. | .....ccccc. | covev. Two Ledgemont LLC 95 Hayden Mezz Owner LLC Ownership........ ...100.000 |Factory Mutual Insurance Company.... | ..... N
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... |Hobbs Solar 4 LLC........ .|FMRE Holdings LLC............... ... | Ownership........ ...100.000 |Factory Mutual Insurance Company....
..|FM Engineering Egypt LLC... . . |FM Engineering International Limted.. ... |Ownership........ ...100.000 |Factory Mutual Insurance Company....
343 Winter Bldg LLC......cooeeeiieiecceeeec e FMRE Holdings LLC.........ccoocviiienieiniiennns Ownership........ ...100.000 |Factory Mutual Insurance Company.... | .....
FM Approvals Europe Limited FM Approvals LLC
Hobbs Solar 5 LLC......c..ccueiveiierieeseieseevee s FMRE Holdings LLC

0000 | Factory Mutual Insurance Company & its Affiliates.. | 00000... | 35-2566166.. |.
0000 | Factory Mutual Insurance Company & its Affiliates.. [00000... | ....c.cccovvrernnee .
0000 | Factory Mutual Insurance Company & its Affiliates.. | 00000... | 30-0965702.. |........... | cueeee
0000 | Factory Mutual Insurance Company & its Affiliates.. | 00000... | ......ccccooerveas [ corrrins | crrnns

Ownership........ ...100.000 | Factory Mutual Insurance Company.... | .....
Ownership........ ...100.000 |Factory Mutual Insurance Company.... | .....

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (US.or Parent, Subsidiaries Domiciliaryto Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number | RSSD | CIK |International) or Affiliates Location |  Entity (Name of Entity/Person) Influence, Other)| Percentage Entity(ies)/Person(s) (YIN) | *
0000 | Factory Mutual Insurance Company & its Affiliates.. | 00000... |46-0627887.. | ........... | ....... 95 Hayden LLC FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company.... | ..... Necoren | e
0000 |Factory Mutual Insurance Company & its Affiliates.. | 00000... |46-0639741.. |. ..|95 Hayden Lender LLC .| DE.. . " . |FMRE Holdings LLC... . | Ownership........ ...100.000 |Factory Mutual Insurance Company.... N
0000 | Factory Mutual Insurance Company & its Affiliates.. | 00000... | 46-0655775.. 95 Hayden Mezz Owner LLC DE FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company.... | ..... Nevoooe [
0000 | Factory Mutual Insurance Company & its Affiliates.. | 00000... | 46-0644539.. 95 Hayden Mezz Lender LLC DE FMRE Holdings LLC Ownership........ ...100.000 | Factory Mutual Insurance Company.... | ..... Nevoooe [
0000 | Factory Mutual Insurance Company & its Affiliates.. | 00000... | 46-1609795.. 3460 Preston Ridge, LLC FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company.... | ..... Nevoooe [
0000 | Factory Mutual Insurance Company & its Affiliates.. | 00000... | 46-1737956.. 1301 Atwood LLC FMRE Holdings LLC Ownership........ ...100.000 | Factory Mutual Insurance Company.... | ..... [\ RO
0000 |Factory Mutual Insurance Company & its Affiliates.. | 00000... | 38-3942900.. |. ...|81 Wyman LLC...... . |FMRE Holdings LLC... ... | Ownership........ ...100.000 |Factory Mutual Insurance Company.... N
0000 |Factory Mutual Insurance Company & its Affiliates.. | 00000... | 30-0871090.. |. ... |Hobbs Solar 1 LLC . |FMRE Holdings LLC... ... | Ownership........ ...100.000 |Factory Mutual Insurance Company.... N
0000 |Factory Mutual Insurance Company & its Affiliates.. | 00000... | 38-3982389.. |. .. |Hobbs Solar 2 LLC.... . |FMRE Holdings LLC... . | Ownership........ ...100.000 |Factory Mutual Insurance Company.... N
0000 |Factory Mutual Insurance Company & its Affiliates.. | 00000... | 32-0486346.. Hobbs Solar 3 LLC FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company.... N
0000 | Factory Mutual Insurance Company & its Affiliates.. | 00000... | ......cccoccrernrnne FM Asia Holdings Pte. Ltd.........cccoovurererninerereininerninns FMRE Holdings LLC Ownership........ ...100.000 |Factory Mutual Insurance Company.... N
0000 |Factory Mutual Insurance Company & its Affiliates.. | 00000... | 30-0939299.. |. .. | Green Street Plaza LLC .|FMRE Holdings LLC... . | Ownership........ ...100.000 |Factory Mutual Insurance Company.... N
N
N
N
N
N

£ /0000 |Factory Mutual Insurance Company & its Affiliates.. |00000... | 38-4085564.. | .......... | .......
-
N

= Aster Explanation

| 1 | Pool Participants: Factory Mutual Insurance Company (86%), Affiliated FM Insurance Company (12%), and Appalachian Insurance Company (2%).
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PART 1 - LOSS EXPERIENCE

. Credit accident and health....
. Other accident and health
. Workers' compensation....
Other liability-occurrence..
Other liability-claims made....
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made......
19.2 Private passenger auto liability
19.4 Commercial auto liability..........

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
BTttt | feeebesb st enes 145415113 | oo 197,830,364
2. AlIEA TINES... oottt ensins | consississiesias 102,342,642 | ...ovvoinn. 89,625,282
3. Farmowners MUIEPIE PETl............ccueireieiiiiieieieiseiece e seeisesstesesseienes | eressssesses s esse s sssessesnnas
4. Homeowners multiple peril... ....1,045,248
5. Commercial MUIPIE PEIL........cccvreierieirieiccseeeeese e essesesiens | evreissseses s 38,870,605
6. MOrtgage QUATANEY.........ccvuieerieieieieie ettt s st ssessnsenss | sssessssessesessssessessessssnsessesnsas
8. Ocean marine .10,857,324
9. Inland marine........ § ..93,897,617
10. FiN@NCIAl QUAIANEY......c.evueieiiiiicieiee ettt nsens | sressessssessessessstesse s st ensessesses
11.1. Medical professional liability - OCCUITENCE.........c.vuiveiriiiiriieicieese et | e
11.2. Medical professional liability - claims-made..
12. Earthquake.......cccccvvvierervenieieinnnns
13. Group accident and health...

. Aircraft (all perils)

. Auto physical damage..........ccceueuevieiriieece e

. International..
- WAITANEY ...
. Reinsurance-nonproportional assumed property...........ccuveeereereeneeeneeees
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.

34. Aggregate write-ins for other lines of business.
35, TOAIS....ceevce e
BA0T. b s en
3402.
3403, o
3498. Sum. of remaining write-ins for Line 34 from overflow page. e
3499. Totals (Lines 3401 thru 3403 plus 3498) (Line 34)......ccccoerersrveresrsrisersrins
PART 2 - DIRECT PREMIUMS WRITTEN
1 2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
1. 84,199,188 145,441,476 127,701,856
2. ATEA INES.....vecvevirieieresse sttt entnnaens | aeeae 60,420,135 ..103,402,862
3. Farmowners MUIPIE PEIIL........cciicreiiiieiiciccetee ettt a s benes | evssesessssssssssesessssessssssessssesesssseaesns | sessesessssessssssesessesessssssessssssessssesessnes | or
4. Homeowners MUILIPIE PEFil...........ccovieiveiireieiieisice et ssnaens | seee ..585,892 ..1,026,738
5. Commercial multiple peril 28,237,751 ....41,213,702
6. MOMQAGE GUATANEY.......cueviviieiiieisicie ettt bbbt snsebenss | 4ebsssesessssessssssebessetes st sssessssebesnsesesans | sestesessnsesasssetesses et as e s b st s e s s nas
8. Ocean marine 11,581,333
9. Inland marine........ 89,992,954

. FINANCIal QUAANEY.......c.vveeiiiectcceece et
Medical professional liability - OCCUITENCE..........ccevevirereiciees s
Medical professional liability - claims made..
. Earthquake.......cccoeveeninirrcn,
. Group accident and health
. Credit accident and health
. Other accident and health
. Workers' compensation....
Other liability-occurrence..
Other liability-claims made....
Excess workers' compensation
Products liability-occurrence.
Products liability-Claims Made...........couevrreieinirririrneeereeeee e
19.2 Private passenger auto liability
19.4 Commercial auto liability..........
. AUtO PhySICal AMAGE........cveeeeierr e
. Alircraft (all perils)

. Sum. of remaining write-ins for Line 34 from overflow page..........c.cccoevereerevresierrerninns

. Totals (Lines 3401 thru 3403 plus 3498) (Line 34)
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LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

PART 3 (000 omitted)

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 + Priof....cco. | covvvereersresian. 16,742 | oo 138,811 | oo 155,553 | covivireriiiiicinaad 97 | e | I I 9,128 | oo 14,100 | oo 167 | oo 132,158 | oo, 146,425 | oo 8,475 | (6,475)
2. 2016 s [ 117,832 | oo 16,772 | oo 134,604 | oo 67,358 | oo 230 | oo, 67,588 | .o 47,635 | oo 4,349 | oo, 12,193 | e, 64177 |, (2,839) | oo [ ] (2,839)
3. Subtotals
2016 + Prior....cc.. | cooevrveeriiicinnns 134574 | e 155,583 | .o 290,157 | oo 6,475 | oo 241 | oo 76,716 | oo, 61,735 | oo 4516 | .o 144,351 | .o 210,602
4, 2017 s | e 288,159 | oo 54,886 | ..oooorieennn 343,045 | oo 163,916 | oo 8,612 | oo 172,528 | .o 142,210 | oo 10,027 | oo 18,280 | .o 170517 |, 17,967 | (17,967) | oo, (0)
5. Subtotals
2017 + Priof ... | cooeeeeriereniae 422,733 | oo 210,469 | .o 633,202 | oo 240,391 | oo 8,853 | oo, 249,244 | ..o 203,945 | oo 14,543 | oo 162,631 | oo 381,119
6. 2018, [, 0.0 S P .0 ST P D0, T D D00 S (108,909) | .ovoovvcrerierians (108,909) | ...coveneee. D0, S 176,844 | oo, 68,334 | .o, 245178 |..cvvvrane .0 SN R 0.0 T PR XXX i
7. TotalS..oceeeees | v 422,733 | oo 210,469 | ..oovereiinnnd 633,202 | .covoverirne 240,391 | .o, (100,056) | .v.vecvevrrrienens 140,335 | oo 203,945 | oo 191,387 | oo 230,965 | .o 626,297 | ..oovierriernnn 21,603 [ .o (24,442) [ ..o (2,839)
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 Line 7
Policyholders | .oovevvveeeee 1,779,872
| P 51% (2. oo (11.6)% | 3. oo (0.4)%

Col. 13, Line 7

Line 8

Ao 0.2)%
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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.

Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?

Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?

Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

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

Explanation:

1.

2
3.
4

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.

Bar Code:

AR SARTEC A0 0 A R AIRR AR
* 1 0 014 2 0184 900000 2 =*
AR SRARTEC A T R AINR AR
* 1 0 0142 01845540000 2 =*
(A A
* 1 0 0142 018 3 650000 2 =*
(A
* 1 00142 01850540000 2 =*

Q15

Response

NO

NO

NO

NO
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Overflow Page for Write-Ins

Additional Write-ins for Liabilities:

1 2
Current December 31,
Statement Date Prior Year
2004, oottt e a bRt Rt a bRt AR bR A ARt e b At e bbb s sttt es st b e s senbanns | abtistiesiestes bbb e es b s stest st ebtes | ebieststns st es bbbt en s entnes
2997.  Summary of remaining WrtE-iNS fOr LINE 29.........ciieieiiiiiieieieissies ettt et sse st sses e sstes s st ssse s es et snsessesssssnsessessessnsansansess | sbsstessessesssssssassessssansassessnsanes [0 RN 0
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year
B204. e R AR AR R bRt e et
3297. Summary of remaining write-ins for Line 32

Additional Write-ins for Statement of Income:

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
0504, oottt R AR A AR A Rt s bbbt n bbb s st ssents | ehtentesies s st s s st tesaes | esbsesiesteste s e st en s s s ensenes | sriestentes st en st st st
0505, oottt b RS RA AR bR bbb s bRt b ettt n s b s st b saents | ehtentiesiesaes s st es st tesas | esbeesiestestess st es s sesaenes | srestessee s s s bt et
0597. Summary of remaining WIE-INS fOr LINE 5............coviieereiiiiiieiisicessisesieeteseesessessesesssssessesssssssssssesssssssssssssssssnes | coesesissessessssnsnssssesans (01 (01 0
Additional Write-ins for Schedule T:
1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 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
58004. BEL BELGIUM..... LXXX 89,518 ..96,782 |....
58005. KHM CAMBODIA. LXXX
58006. CHL CHILE........cccovvvrvirerrirnns XXX
58007. TWN CHINA - TAIWAN XXX
58008. COL COLOMBIA.........ccccrvrrrenne XXX
58009. CZE CZECH REPUBLIC. XXX
58010. DNK DENMARK.......... XXX
58011. FIN  FINLAND........cccovrvrrmrrrnenes XXX
58012. FRA FRANCE.........cccccoovvrernen. XXX
58013. GAB GABON........ XXX
58014. DEU GERMANY.. o] XXX
58015. GTM GUATEMALA..................... XXX
58016. HKG HONG KONG................... XXX
58017. IND INDIA................ XXX
58018. IND INDONESIDA .. XXX
58019. JPN JAPAN.......ccovrmrrrrrrrrrinns XXX
58020. MYS MALAYSIA.......cccovverene. XXX
58021. MEX MEXICO........coccerrvrrrrrne. XXX
58022. NLD NETHERLANDS............... XXX
58023. NZL NEW ZEALAND... XXX
58024. NIC NICARAGUA..................... XXX
58025. PHL PHILIPPINES..................... XXX
58026. POL POLAND.........ccccoevrrrnne. XXX
58027. RUS RUSSIA........cccoovvirirnnnee XXX
58028. SRB SERBIA..........ccceevvernne. XXX
58029. SGP SINGAPORE....... XXX
58030. SVK SLOVAK REBUBLIC XXX
58031. ZAF SOUTH AFRICA...... XXX
58032. KOR SOUTH KOREA............... XXX
58033. ESP SPAIN........ccoovvvirerirrrnnnns XXX
58034. THA THAILAND.........cccovunee... XXX
58035. TUR TURKEY.......ccccovurririrennes XXX
58036. GBR UNITED KINGDOM. XXX
58037. VIE VIETNAM.......ccoevvrrrrrnne XXX
58997. Summary of remaining write-

ins for Line 58 from overflow

L XXX...

Q16




Statement for June 30, 2018 of the AFFILIATED FM |NSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © NGk W

_
o o

Book/adjusted carrying value, DECemMDEr 31 Of PHOT YEAT.........ccciueieieieirieie et nann
Cost of acquired:

2.1 Actual cost at time of aCQUISItION............ccevevrirerieieseeie e
2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals............ccceverrreierrennnn.

Total foreign exchange change in book/adjusted Carrying VAIUE............cvurieenririrnrenrireiecnsiseee s ssesenn
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+6-7-8).........cccevvrerrerinreesiieiesssssesssseneesssenees
Deduct total NONAAMItIEA @MOUNLS...........ccoviieieiiieice et a s bbb ssnsenes
Statement value at end of current period (Line 9 MiNUS LINE 10).........cccuiuiueriiiiiiictciecices e ssseenens

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

© N o ok

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 of prior YEar..........c.ccvveveeiveiveeieisereseeesenans
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.........c.ovvrrnrreininnenns
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...........ccocvveevisieiereennnn.
Deduct current year's other-than-temporary impairment reCOgNIZEA. ..o enes
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
Total ValUGLIoN @lIOWANCE. ..........ccveiiiveiiicie ettt sttt s bt s e s bbb s ses
SUDBLOtAl (LINE 11 PIUS LINE 12)...uuvviriieieiieieieeisie ettt sss sttt sttt antn
Deduct total NONAdMItEEd @MOUNES..........c.euieieeirrircee ettt
Statement value at end of current period (Line 13 MINUS LINE 14)......coveiiiierieiisiesesisiseessiessesssssssesssssssssssansessssassesssssneas

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

Book/adjusted carrying value, December 31 Of PHOr YEAT. ..ottt
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition...............ccccceeieriveicriiinenne
Capitalized deferred interest and Other...........ccoereenenreincneirrereeeennd
AcCrual Of dISCOUNL.........c.evurireirieie ettt
Unrealized valuation increase (decrease)

Total gain (loss) on disposals
Deduct amounts reCeiVEd ON QISPOSAIS.............cvuivruiveiieie ettt ettt b bbb bbbt
Deduct amortization of premium and dEPreCIAtION..............cevevrieierie sttt senaas
Total foreign exchange change in book/adjusted Carrying VAIUE............ccuriuiuriieniireieineseiec et
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).........ccceverrirereiiereneiieesssieieienns
. Deduct total NONadmItted @MOUNLS...........iuivrieieiieee ettt
. Statement value at end of current period (Line 11 MINUS LINE 12).....c.cviuiiiiiiiiisieses et ssissiess s ssssssssse s ssssnssnsssneas

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® N ook w2

. 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)..........cccevirrireieirerereiecesesieieenae

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost of bonds and stocks acquired
Accrual of discount
Unrealized valuation increase (decrease).
Total gain (10ss) on diSPOSAIS..........vvererrurerrerrirririenns

Deduct consideration for bonds and stocks disposed of...
Deduct amortization of premium...........ccceevcureeseenceresenenennes

Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other-than-temporary impairment recognized

Deduct total NONAAMItEEd AMOUNES..........ciuiieiriee it

. Statement value at end of current period (Line 11 MiNUS LN 12).....c. it

2,725,461,474
345,960,710
546,575

112,275,734
437,302,683
.3,285,758

...... 58,033 |...

..(69,318,127) | ...

...2,454,030,210
840,142,934
892,187
..167,106,267
59,900,774
..179,970,339
.6,345,424

...... 2,684,395,958

.............................. 2,684,395,958

.............................. 2,125,461,474




Statement for June 30, 2018 of the AFF"—IATED FM INSURANCE COMPANY
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
2

20IsO

Book/Adjus:ed Carrying Acquisitions Dispo?;itions Non-Traditg Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed 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

1,250,475,918 | ..o 48,045,413 62,528,845 1,250,475,918 1,236,619,220 1,224,538,779
2. NAIC 2 ().t sas st | sereest e 143,699,638 | ....ooonrverrirrrireninne 3,311,751 | e 5,437,237 | oo, (1,796,539) | c.vovvverrerrrrirenns 143,699,638 | ....voveveverririris 139,777,813 | | eerinesisensesseenens 142,126,097
3. NAIC 3 (@) et nnnis | et TA9,805 | ...ooouverererriereerieeeiessiesssienes | cersrsesesssi st neses | eeni et 24 | s 749,805 | ..o 749,829 | .oooviiirireieerneesiesneninees | et 749,782
B, INAIC 4 (). vvoevereereeeseeesesesee s esss sttt ses st | 426see R e8RSt s £ | £48eee R et RS nsenesses | eees R RS RS eR Rt eees | HeeE s R Rt | He8see SRRt | Hrees Rt 0 | orrereererenereeessesisesssensnestens [ sttt
T Y O O O DO OO PP OO SSTOTIN POTOO SOOI 0 | reereeereeemeeeseesm e snensees [ ettt
B INAIC B (@)..-vevurerurerneemeeeseeseeeesseesseesssesss sttt sent s nentnes | sessssssssnsss s senesesaas 815,525 | ovviieiiieieeiiseni st | et | srtenes e 48,560 | ..o 815,525 | oo 864,085 |.....overirirriseri s nees | e 751,375
7. Total BONGS......cveuireeiiriinieennissnessenessnsssenesenne st ssssesenssssnesenssssnesnes | anesenessssnesssssenes 1,395,740,886 | ....ccoorvvriiirinciinnns 51,357,164 | oo 67,966,082 | ....covvviiirrriinens (1,121,221) | oo 1,395,740,886 | ...ocooovrrririinns 1,378,010,747 | ..o [\ [ 1,368,166,033

PREFERRED STOCK

[ O O U OO OO OO PP POTO OO SOOI DU OO 0 | rrererereeereeessesrsesssessssestnes [ seeeesees st neen
T OO OO OO0 DO OO OO O OO O O OSSPSR TOTI POTSO TSRO 0 | e seeseeeisnestees [ ettt
10.
T1 NAIC 4ttt | reeR ettt | eeRb SRRk R s | SRk Rt R Rt | S8Rt | HEee Rt | sttt 0 e [ e
20 O O O OO OO PO OO OO OO 0 | reerrrerenereeesseessessesssnestens [ seesress st
13, INAIC Bttt ees st ss et eessseess | eees e s sttt ees st eee | 4oeeEeeeEteeE R et eeeE et eneseenes | SeefeeRE et eneR e erE Rt enes e | HerseeE et eent et nen s enng s | ettt | aneet ettt 0 e | et
14, Total Preferred SOCK...........oouuriiiicccinsccsesesceiseseesesssines | e 0 [ 0 | 0 [ 0 [ 0 | 0 | 0 [ 0
15, Total Bonds and Preferred StCK..........cuwiimniirnimenssisensiennsesessnenes | seesesenssssnessesens 1,395,740,886 | .....ccorvvrrairicninnns 51,357,164 | oo 67,966,082 | ....coovviiirririiens (1,121,221) | oo 1,395,740,886 | ....ccooviriiiins 1,378,010,747 | ..o [\ [ 1,368,166,033

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:
NAIC 1§.......... 0; NAIC2S........ 0; NAIC3S..... 0; NAIC45S....... 0; NAIC5S...... 0; NAIC6S.......... 0.




statement for June 30, 2018 of the AFFILIATED FM INSURANCE COMPANY

Sch. DA - Pt. 1
NONE

Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

QSI103, QS104, QSI05, QSI06, QSI07



Statement for June 30, 2018 of the AFFILIATED FM |NSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

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

. Cost of cash equivalents acquired............ccceervverrvererrereeeieeeernnns

. Accrual of dISCOUNL........cc.cvuiveiiieceicicee e

. Unrealized valuation increase (decrease)..........cuweeeeerrereeneeneernenns

. Total gain (10SS) ON dISPOSAIS........couvererreriereireieeireireieereeeeeseeeeeens

. Deduct consideration received on disposals..............cccererinerenenne

. Deduct amortization of premium.............ccceeeveverrierieriereeeise s

. 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)

. Deduct total nonadmitted amounts.............cccccvrererenieieieiesiennns

. Statement value at end of current period (Line 10 minus Line 11)....

.......................................... 165,483,873 | v essessessseesnennn 135,620,683
.............................................. 5,363,271 | coveeeesesrssrssneseesennnn: 202,247,489
.................................................................................................................. 69,691
................................................... 23,005 | oo (32,661)
.................................................... TR0L0) S C X 7
............................................ A.98.272 | oo 172,401,407

.......................................... 165,483,873
.......................................... 125,927,967 | .oovcrssssssssssessnsnees 165,483,873

QsI08




statement for June 30, 2018 of the AFFILIATED FM INSURANCE COMPANY

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 2
NONE

Sch.BA-Pt. 3
NONE

QEO01, QE02, QE03
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Statement for June 30, 2018 of the AFF"—IATED FM INSURANCE COMPANY

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 - All Other Government
135087  H4 9 | CANADIAN GOVERNMENT .| 06/20/2018 VARIOUS 9,582,019 | oo 9,700,000 1FE
13509P FR 9 | CANADA HOUSING TRUST.. .| 04/10/2018........ | CANADIAN IMP BK. 9,620,900 10,000,000 1FE...
13509P  FV 0 | CANADA HOUSING TRUST.. .| 05/02/2018 BMO CAPITAL 2,429,050 .....2,500,000 1FE....
74814Z  EV 1 |PROV OF QUEBEC 06/20/2018........ CANADIAN IMP BK 2,013,300 | oo 2,000,000 1FE
1099999.  Total - BONAS = All OtNEI GOVEIMMENL. .. ...ttt seb s fosasees b8 o080 8800808080848 408 8081804080880 bbb ebies sbniies 23,645,269 | ..o 24,200,000 106,347
Bonds - U.S. Special R e and Special A
246579  KZ 8 | DELAWARE VALLEY PA R...oiiiiiiiiiiisieis st ssssssessssssssessns | svssesessssnes 06/15/2018........ BANK AMERICA MERRILL 2,000,000 .....2,000,000 |...... 1FE
38612P  AA 2 | GRAND PARKWAY TRNASPRTN CORP........ccormeierirriiereirerinrienisersessesesiseesessenees .| 05/17/2018........ GOLDMAN SACHS........ 2,324,741 .....2,105,000 |...... 2FE.
613603 YL 7 |MONTGOMERY CNT PAHGR EDU & HLTH AUTH .| 04/18/2018........ BANK AMERICA MERRILL 2,111,854 | oo 1,810,000 | 1FE
646080 TQ 4 |NEW JERSEY ST HGR EDU ASSISTANCE AUTH .| 05/09/2018 BANK AMERICA MERRILL 1,108,190 | oo 1,000,000 | ... 1FE
646080 TS 0 |NEW JERSEY ST HGR EDU ASSISTANCE AUTH .| 05/09/2018........ | BANK AMERICA MERRILL 620,235 | ..ooereereereeeienieennn 550,000 e 1FE
837123  GX 0 |SOUTH CAROLINA ST PORTS AUTH PORTS REVEN .| 05/31/2018 BANK AMERICA MERRILL 1,159,460 | ...coovvvvviveriirerireninnnnnn. 1,000,000 | ... 1FE
888808 HF 2 | TOBACCO SETTLEMENT FING CORP NJ...ovuiviiiiiiiirirsiisiiierissiensssnsssssnsssrssnssenss | cossesensensanes 04/05/2018........ JEFFERIES & CO 1,687,860 | ..ooovovivenninnnreriennne. 1,500,000 | ... 1FE
3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMENES. .. ... vuuiuuirriretrsstesiesersstesteemtstes | eeessassstesesssesssesseeseeseee 8108148481108 E8 48818 E8 4448108884888 4481488 E 08848 E bbbttt anbasira 11,012,340 | o 9,965,000 | e 0 S S
Bonds - Industrial and Mi:
02582  HL 7 |AMERCIAN EXPRESS CREDIT ACCOUNT MAST......ccoiumrierniiriereiineiesrerinsiseinniens | coveereninsnnes 05/02/2018........ BARCLAYS... 5,227,875 | ..o 5,400,000 L1 S
17321  AD 6 |CITIGROUP COMMERCIAL MORTGAGE TRUST .| 04/13/2018........ SOCIETE GENERALE AMERICAS 2,096,797 .....2,000,000 TFE i
17322A  AD 4 | CITIGROUP COMMERCIAL MORTGAGE TRUST .| 05/17/2018........ CIT GROUP............... 153,205 | oo 150,000 1FE
69363P  AC 4 |PUBLIC SERVICE NEW HAMPSHIRE..........ccocomiiirnirniirerinisiresiersssseiesississesesiennns .| 05/01/2018........ GOLDMAN SACHS........ 1,999,948 | ..o 2,000,000 1FE
92857W  BK 5 | VDAFONE GROUP PLC.... .| 05/23/2018........ | BANK AMERICA MERRILL 987,010 .1,000,000 2FE.
40427TH  TC 7 |HSBC BANK CDA.......oiiiiiiiiieiciei ittt .| 06/20/2018 TD SECURITIES.......cooiiiernicereeeeines 1,963,200 | oo 2,000,000 AFE s
75585R  PY 5 |REAL ESTATE ASSET LIGQUIDITY TRUST............ .| 01/01/2018........ RBC DEXIA.....cooiiiiiiiriiiesiessiesississs e ssesssesessssesssens 3,144 1FE
780086  NK 6 |ROYAL BANK CANADAL........cooiiiticrnritiesie ettt .| 06/20/2018........ TD SECURITIES.......corivnrernieierrerereeienee 973,580 | .o 1,000,000 L1 S
891160 K5 1 |TDBANK .| 06/05/2018........ RBC DEXIA......oiiiiiiiinniicesissisiss s 2,914,860 | ..o 3,000,000 1FE....
891160 LV 3 |TD BANK .| 06/20/2018........ TD SECURITIES.......ooiiiniiiicienersisnines 383,078 | .o 400,000 1FE....
3899999. Total - Bonds - Industrial and MiSCEllaN€OUS..............ocerereeiriereiereieieiese e 16,699,553 ..16,953,144 | ......... 47,488
8399997. Total - Bonds - Part 3....... 51,357,162 | . 51118144 | 153,835
8399999, TOAl - BOMMAS. ...t teiittis ettt ettt E R £E k8 £EE R R b o8 EEeEE 1 L4 eEEeEE LRt oL E R oL E L Ef oL L EE L E LR E L EE L e E e EE LR E R E R L E LR f bR SR EEE LR E kLRt enbarire 51,357,162 | oo 51,118,144 [ oo 153,835
Common Stocks - Industrial and Mi
00206R 10 2 [ ATET INC ..ottt | sreseriesinnene 06/14/2018........ SPINOFF ......cieiieitiete e | evererissiess s 143,700.000 [ .oooverreirererieireeens 4,174,530 XXX | L
015351 10 9 |ALEXION PHARMACEUTICALS | .| 04/26/2018........ COWEN.......ccoiiiieii bbbt | oebeessssesessns st 65,000.000 XxXx | |
060505 10 4 |BANKAMERICA CORP. .| 03/26/2018........ MONCRESS.......ooiirieieineie s sisnine | ooressssessss et snes 80,000.000 XXX | L
09062X 10 3 [BIOGEN IDEC INC......c.ceovveirirircrrrrirne .| 03/27/2018........ EVERCORE........ooiiiieiiiiieities ettt enseninsene | ootesesiessessssssessssssessessenes 14,000.000 XX | L
30303M 10 2 |FACEBOOK INC . | 04/05/2018........ COWEN. ...ttt nsnes | oebsessssesesss st es s ssns s 42,000.000 XX | |
64110L 10 6 |NETFLIXINC .| 04/24/2018........ COWEN. ..ottt | eeraessssesesses st 50,000.000 XXX | L
98311A 10 5 | WYNDHAM HOTELS &I RESORTS INC .| 06/05/2018........ SPINOFF ...ttt ensnens | sebinssssesensssssn s ensne e 50,000.000 XX |
9099999. Total - Common Stocks - Industrial and Miscellaneous 39,425,655 XXX 0
9799997. Total - Common Stocks - Part 3 39,425,655 XXX 0
9799999. Total - Common Stocks 39,425,655 XXX 0
9899999. Total - Preferred and Common Stocks 39,425,655 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks.... 90,782,817 XXX 153,835
(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.



Statement for June 30, 2018 of the AFF"—IATED FM INSURANCE COMPANY

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

6030

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 | inB./A.C.V. | Changein | 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
36207K  WC 0 | GOVT NATL MTGE ASSN......ccocmmrrnirins | . l 06/01/2018. | MORTGAGE PAYDOWN 455 455 454 | s 455 | | s 0 455 | [ | e [ 14 109/15/2029. [1....coovvvrne
0599999. Total - Bonds - U.S. GOVEMMENL.........ciiriiiiiniiiiiieriiiiiisnis | avessisssiisssssensenesssssssienas 455 455 454 | s 455 | i [0 P 0 ] i 0 0 0 455 0 ()] [P 0 |, 14 XXX XXX
Bonds - All Other Government
135087 B3 7 |CANADA GOVT. .| 04/10/2018. | RBC DEXIA......cooiiiiineirerinneineins | everieeisseisnseisseinns | oeeens 4,468,139 | ....... 4,471,000 | ....... 4,503,568 (6,665) | ..ovvveevreircies | e, 480,459 | i | e (12,320) | ........ (12,320) | ....... 33,664 | 09/01/2018.
135087 C8 5 |CANADA GOVT. .| 06/05/2018. | VARIOUS reverenessrenenes | e 1,235,735 | ....... 1,236,000 | ....... 1,264,107 (4,313) [ o | e 1,252,522 | e | e (16,787) | ........ (16,787) | ....... 14,818 | 09/01/2019.
135087 E6 7 |CANADA GOVERNMENT .. .| 04/10/2018. | CANADIAN IMP BK. revrneenesenenenes | e 2,376,775 | ....... 2,500,000 | ....... 2,438,000 1,877 2,440,121 | oo | (63,346) | ........ (63,346) | ....... 13,459 | 06/01/2026.
135087 F9 0 |CANADA GOVT. .| 04/10/2018. | RBC DEXIA........ivirirririinninenes [ verieniseiisnnicsnines | v 3,978,640 | ....... 4,000,000 | ....... 3,990,038 1,822 3,996,107 | .oooovvvrrerins | o (17,467) | ........ (17,467) | ......... 8,822 | 11/01/2018.
135087 G4 0 |CANADA GOVT. .| 04/02/2018. | T D SECURITIES reverseeeennerenenes | e 2,640,583 | ....... 2,664,000 | ...... 2,650,494 1,746 2,658,083 | ....cvverierins | e (17,499) | .......(17,499) | .....ces 8,886 | 02/01/2019.
135087 H5 6 |GOVT OF CAND .. 06/21/2018. | RBC DOMINION..........cocvoriiriinees [OOSR PO 12,884,040 | ..... 13,000,000 | .....12,862,070 28,362 ..12,890,432 (6,392) | .. (6,392) ..... 101,062 | 02/01/2020.
135087 YR 9 |CANADA GOVT. ... | .. | 04/10/2018. | BANK OF................ vt | e 310,078 | .......... 303,000 | .......... 323,786 (2,424) 313,114 (3,036) | .. (3,036) | ......... 4,078 | 06/01/2019.
13509P  EG 4 | CANADA HOUSING TRUST......ccocvinrerncns .. | 06/05/2018. | RBC DEXIA.....ccoovvoiriniinirinniinnies [ ennnisneseisssnisssnnns | oneens 1,502,490 | ....... 1,500,000 | ....... 1,515,105 (3,559) [ .oocvrrrineinienes | eererins 1,508,597 [ .vvvscineriinne [ orreans (6,107) | ovvvvees (6,107) | .coceee 13,864 | 06/15/2019.
1099999. Total - Bonds - All Other GOVEMMENL...........uuuiiiiiiiiiiiisiiiiiiins orieissessesesssssesssssss s eessesssssssens s ssessssssssssssnseness | oo 29,396,480 | ... 29,674,000 | .....29,547,168 | .........16,660,519 | .............0 | ... 16,846 | .cooooonnnnn 0 [ 16,846 0 29,539,435 0 [...(142,954)] ...... (142,954) | ..... 198,653 XXX
Bonds - U.S. Special Revenue and Special A t
3128H6 MY 7 |FHLMCPC GOLD GUA.......oovverrianes .. 1 06/01/2018. | MORTGAGE PAYDOWN.......cccovrs | vorrrererinrinrirnnininns \ \ \ 568 | e [ s 0 08/01/2018.
3128K7 U5 5 |FHLMCPC GOLD COM.....ovvrrrrrnnee ..| 06/01/2018. | MORTGAGE PAYDOWN 851 09/01/2035.
3128KG FP 8 |FHLMC .. | 06/01/2018. | MORTGAGE PAYDOWN 56,338 ..57,900 (79) 11/01/2036.
3128LB AZ 1 |FHLMCPC ..| 06/01/2018. | MORTGAGE PAYDOWN 2,400 ...2,557 0 05/01/2038.
3128M4 CP 6 |FHLMC PC ..| 06/01/2018. | MORTGAGE PAYDOWN 26,407 25,842 58 12/01/2036.
3128MJ ZB 9 |FHLMC .. 1 06/01/2018. | MORTGAGE PAYDOWN.......cccovres | vrrrrermrrrmrsirnsireninns | crrveinns 372,765 | .......... 372,765 | .......... 361,931 |.... . | 252 12/01/2046.
3128MM CK 7 |FHLMC PC ..| 06/01/2018. | MORTGAGE PAYDOWN voe | e | 63,336 [ i , . 0 09/01/2020.
3128P7 BH 5 |FHLMC PC ..| 06/01/2018. | MORTGAGE PAYDOWN (36) 12/01/2025.
3128P7 CB 7 |FHLMCPC ..| 06/01/2018. | MORTGAGE PAYDOWN (115) 02/01/2026.
3128PE 4N 5 |FEDERALNATLMG.....cccommimmrrmerieeirnennns ..| 06/01/2018. | MORTGAGE PAYDOWN (73) 10/01/2021.
31292L DN 2 |FHLMC PC GOLD CAS... ..| 06/01/2018. | MORTGAGE PAYDOWN (153) 07/01/2041.
312942 CB 9 |FHLMCPC GOLD COM.. ..| 06/01/2018. | MORTGAGE PAYDOWN 311,390 .311,390 (416) 09/01/2040.
312945 TE 8 |FEDERAL NATL MG ... |.. | 06/01/2018. | MORTGAGE PAYDOWN 85,661 ...85,661 1 02/01/2041.
31296S M3 7 |FHLMC .| 06/01/2018. | MORTGAGE PAYDOWN 1,359 1,359 0 01/01/2034.
31297C HD 5 |FHLMC ..| 06/01/2018. | MORTGAGE PAYDOWN 4523 | .. 4,523 0 07/01/2034.
31297S R6 4 |FHLMCPC GOLD COM.. ..| 06/01/2018. | MORTGAGE PAYDOWN 1844 | oo 1,844 1 08/01/2030.
31298N UG 8 |FHLMC GOLD PC # ..| 06/01/2018. | MORTGAGE PAYDOWN 410 410 5) 05/01/2031.
31307G MD 8 |FHLMCPC GOLD 15 ..| 06/01/2018. | MORTGAGE PAYDOWN 28,777 28,777 30,367 | covvvririinnes 28,805 (28) 03/01/2029.
31307G TL 3 |FHLMCPC GOLD 15 ..| 06/01/2018. | MORTGAGE PAYDOWN 36,263 36,263 38,266 | ...... 36,295 (32) 03/01/2029.
3132GG AX 3 |FEDERAL NATL MG... .| 06/01/2018. | MORTGAGE PAYDOWN........cccovver [ womerrmrereererinnnines | worerereens 14,135 | oo 14,135 | o 14,934 | .o 14,138 (4) 08/01/2041.
3132HM TF 8 |FEDERAL NATL MG... .| 06/01/2018. | MORTGAGE PAYDOWN 30,327 30,327 32,544 30,350 (23) 09/01/2042.
313209 D3 9 |FHLMCPC ..| 06/01/2018. | MORTGAGE PAYDOWN (47) 04/01/2043.
3132M5 G2 2 |FHLMC PC GOLD PC ..| 06/01/2018. | MORTGAGE PAYDOWN (4,333) 02/01/2044.
3132M6 YN 4 |FHLMC PC GOLD PC .| 06/01/2018. | MORTGAGE PAYDOWN 1 05/01/2044.
3132MA BV 2 |FHLMC PC GOL Q29352.... ..| 06/01/2018. | MORTGAGE PAYDOWN (17) 10/01/2044.
3132QT QZ 2 |FEDERAL NATL MG ... |..| 06/01/2018. | MORTGAGE PAYDOWN we | e (1,984) 10/01/2045.
3132WG FY 8 |FEDERALNATLMG....cccomimririieneriniinns ..| 06/01/2018. | MORTGAGE PAYDOWN 218,689 218,689 (1) 09/01/2046.
3132WN  JR 4 |FHLMC ..106/01/2018. | MORTGAGE PAYDOWN.......cccovres | vrvrermrrrerserneireninns | crrverns 488,734 | .......... 488,734 (2,186) 05/01/2047.
3138E8 K6 8 |FEDERALNATLMG....ccoimivmirericerririnirnnes .| 05/01/2018. | MORTGAGE PAYDOWN 39,880 39,880 (4) 04/01/2042.
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3138LR  7M 8 |FNMA PASS-THRU LNG30Y ... | .| 05/01/2018. | MORTGAGE PAYDOWN 35,568 35,568 38,286 | ...... 35,684 (115) (115) 06/01/2042.
3138MK 4R 4 |FEDERAL NATL MG .| 05/01/2018. | MORTGAGE PAYDOWN 29,726 29,726 2 2 11/01/2042.
3138XC  F3 1 |FNMAPASS-THRU LNG30Y.. . 105/01/2018. | MORTGAGE PAYDOWN........coooves [ vovrvrririnirersniseirenns | s 135974 | .......... 135,974 (178) (178) 09/01/2043.
3138Y5 5D 4 |FNMA PASSTHRU AX4443 .| 05/01/2018. | MORTGAGE PAYDOWN 256,494 256,494 (273) 10/01/2029.
31402R DD 8 |FNMA PASS-THRU LNG30Y. .1 05/01/2018. | MORTGAGE PAYDOWN 28,899 28,899 24 05/01/2035.
314038 W5 1 |FNMAPASS-THRU LNG30Y. .| 05/01/2018. | MORTGAGE PAYDOWN.......ccccine | cerermrermmrinrinernenes | o 14,960 | ..ooocveneee 14,960 (10) 11/01/2033.
31404N GC 4 |FEDERAL NATL MG... .| 05/01/2018. | MORTGAGE PAYDOWN 20,600 20,600 90 05/01/2019.
314058 EF 7 |FEDERAL NATLMG... .| 05/01/2018. | MORTGAGE PAYDOWN 22,432 22,432 50 08/01/2035.
31406V DP 8 |FNMAPASS-THRU LNG30Y. .| 05/01/2018. | MORTGAGE PAYDOWN.......ccocine | cerrrmrererrnrinerinenes | veeviseins 16,986 | ..ooovrennee 16,986 (284) 05/01/2035.
31406W 2M 5 [FNMA PASS-THRU LNG30Y. ... | .. | 05/01/2018. | MORTGAGE PAYDOWN 798 798 0 06/01/2035.
31409X PU 7 |FEDERAL NATL MG... ... | .. | 05/01/2018. | MORTGAGE PAYDOWN 29,110 29,110 1 02/01/2036.
314100 5Y 2 |FEDERAL NATL MG... .| 05/01/2018. | MORTGAGE PAYDOWN.......ccocoes | corrmrimrirneirineinnenns | cvereeens 107,908 (18) 08/01/2036.
31410P A8 6 |FEDERAL NATLMG... ... | .. | 05/01/2018. | MORTGAGE PAYDOWN 746 0 08/01/2036.
314100 YW 6 |FHLMC .| 05/01/2018. | MORTGAGE PAYDOWN 1,613 0 09/01/2036.
31411C  KH 3 |FEDERALNATLMG......coovirirmirriririnns .. | 05/01/2018. | MORTGAGE PAYDOWN 351 0 11/01/2036.
31411K R4 7 |FNMAPASS-THRU LNG30Y. .| 05/01/2018. | MORTGAGE PAYDOWN 4,590 . ) 01/01/2037.
3141IN  5C 7 |FNMAPASS-THRU LNG30Y .| 05/01/2018. | MORTGAGE PAYDOWN 1,598 1,598 0 02/01/2037.
31411W AU 1 |FNMAPASS-THRU LNG30Y. .| 05/01/2018. | MORTGAGE PAYDOWN 2,057 2,057 . 3) 04/01/2037.
31412A U9 3 |FNMAPASS-THRU LNG30Y. ... | .| 05/01/2018. | MORTGAGE PAYDOWN 1,186 | .. 1,186 | ... ..1,210 0 07/01/2037.
31412R D5 3 |FNMA .. 1 05/01/2018. | MORTGAGE PAYDOWN.......cccovves | vrrrrermrrvnrininsirerinns | cvrveinns 168,813 | ......... 168,813 | .......... 169,499 (48) 03/01/2040.
31419A DS 3 |FNMAPASS-THRU LNG30Y.. .| 05/01/2018. | MORTGAGE PAYDOWN 58,116 58,116 63,319 (251) 09/01/2039.
31419 SH 2 |FNMA PASS-THRU .| 05/01/2018. | MORTGAGE PAYDOWN 87,122 | v 87,122 | oo 85,992 37 11/01/2040.
31419K GD 1 |FNMAPASS-THRU LNG30Y. .| 05/01/2018. | MORTGAGE PAYDOWN.......cccccoes | cormerirmmemerinninnnes | cvervreens 159,000 .159,000 | .. 155,447 298 11/01/2040.
31419L QD 8 |FNMAPASS-THRU LNG30Y .| 05/01/2018. | MORTGAGE PAYDOWN 5,658 | covvernnns 5,658 | ... ...5,760 2 5,658 | ..vvcreeriinenns | verrerinnenneni | ervrrineeinenend0 | e, 94 | 12/01/2040.
442403 JU 6 |HOUSTON TEX INDPT SC . | 06/20/2018. | WACHOVIA.......... rreeen | e 1,661,985 | ....... 1,625,000 | ....... 1,745,364 (26,248) [ ....cocovrvrerrvrns | v 1,661,046 | oo | 939 | 939 | 69,288 | 02/15/2019.
495098 YN 9 |KING CNTY WA SCH DIST. .. | .. [ 05/18/2018. | HILLTOP SECURITIES.......ccocoomuve | cormrrmerirerirmcenenins | s 1,098,890 | ....... 1,000,000 | ....... 1,179,350 | ..o 1,140,409 | oo | eereeenn(13,618) [ oo [ (13,618) | ..ovevvercrrvenns | v 1,126,791 [ e | 20ne(27,901) | ... (27,901) | ... 23,750 | 12/01/2021.
596566 YX 1 |MIDDLETOWN CNTY NJ IMPT AUTH....... .. | 04/19/2018. | STIEFL-F JRTSTORIRON PP 1,200,620 | ....... 1,000,000 | ....... 1,244,970 (6,255) | ..ovvvrrinciiens | e 1,282,376 | e | c00(31,756) | ... (31,756) | ... 31,389 | 07/01/2028.
68607V D7 7 |OREGON ST DEPT ADMINISTRA............ .| 05/18/2018. | WACHOVIA.......... reveeeerensnenenes | e 1,056,500 | ....... 1,000,000 | ....... 1,236,390 | ..occeee 1,078,981 | oo | eereeenn(13,568) [ oo [ v (13,568) | ..ovvvovvrncrereres | wrvererne 1,085,413 | i | vevrenn(8,913) | e (8,913) | 32,083 | 04/01/2020.
686543 TL 3 |ORLANDO & ORANGE CNTY FL... . | 04/06/2018. | MESIROW JESTSRTUIN RO 604,338 | ......... 600,000 (6,148) | ...cvvrvvrerireres | wrrrnereennn805,031 | o e (693) | e (B93) | e 23,250 | 07/01/2018.
91514A  DC 6 |UNIV OF TEXAS TX UNIV.. . | 04/19/2018. | STIEFL-F 594,500 | . .500,000 (4,007) [ oovververvrrens | crvireeernn 816,466 | oo [ 000e(21,966) | .......(21,966) | ....... 17,222 | 08/15/2026.
91514A ES 0 |UNIV OF TEXAS TX UNIV. ... | .. | 05/18/2018. | FIRST MARATHON [ERTRTRTRRIT P 1,706,625 | ....... 1,500,000 (20,864) | ...vvvevverreiies | e 1,788,118 | | ..(81,493) | ........(81,493) | ....... 57,708 | 08/15/2023.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. ... serssisseessssssssssssensnsssssensssssssesssnns | eees 12,484,476 | ... 11,786,018 | .....13,358,056 | ........12,383,492 | ...............0 | ......(99,740) | ..o l0 | (99,740) [ ..o 0....12,656,259 |.........0 |..(171,783)| ....(171,783) | ..... 332,650 XXX
Bonds - Industrial and Miscellaneous
02587A AJ 3 |AMERICAN EXPRESS CREDIT ACCT...... .. | 05/02/2018. | BARCLAYS revrneenesenenenes | e 3,935,938 | ....... 4,000,000 | ....... 3,999,056 57 3,999,248 | ..ocoovvereeiins | v (63,310) | ....... (63,310) | ....... 29,808 | 09/15/2022.
037833 AR 1 |APPLE INC....ccovvvrreririnrirerrsisieniersnis .1 03/26/2018. [ USBCORP..........vvrrrrrernrrrirerrnsirnins | wevveerersnsrisssssieninns | cvrveinns 997,860 | ....... 1,000,000 | ....... 1,046,570 (1,856) [ .ovvvvrereriveis | v 1,024,677 | oo | v (26,817) | ........ (26,817) | ....... 11,242 | 05/06/2021.
06051G DZ 9 |BANKAMER FDG CORP. . | 04/03/2018. | VARIOUS reveneeeenerenienes | e 4,741,095 | ....... 4,500,000 | ....... 4,676,355 (5,778) [ .overvevvevnernn | e, 528,394 | s | o 212,701 | ...... 212,701 | ..... 116,705 | 06/01/2019.
096580 AD 1 |BMW VEHICLE OWNER TRUST . | 05/25/2018. | MORTGAGE PAYDOWN 924,364 924,364 924,264 32 02/25/2021.
12632X AD 0 |CHN EQUIPMENT TRUST .| 06/15/2018. | MORTGAGE PAYDOWN.......cccovee | correrirrernerrneinenes | ceereeens 912,517 | ..ot 912,517 | ..........912,202 598 12/15/2021.
15189W AG 5 |CENTERPOINT ENERGY RES CO. . | 04/02/2018. | KEYBANC JSTSTOTRRON PP 2,577,100 | ....... 2,500,000 | ....... 2,860,771 (9,759) 01/15/2021.
202795 JC 5 |COMMONWEALTH EDISON CO.... . | 04/03/2018. | MK TAXES SYS......vvveviirerineriens reveeerensrenenes | e 1,145,711 | ... 1,150,000 | ....... 1,147,447 138 | oo | s 1,149,585 01/15/2019.
210518 CQ 7 |CONSUMERS ENERGY CO .| 05/16/2018. [ ISSUE CALLED at 101.031....cccovv. | covrerrrerirnerrseisenns | ceereeens 757,733 | . 750,000 | ..........796,980 | .... . . (2,458) . 09/15/2018.
26875P AL 5 |EOG RESINC .. | .. | 04/02/2018. | KEYBANC rree | e 990,700 | ....... 1,000,000 | ..........998,440 | .... 999,392 |.. R RPN 68 68 ..999,460 04/01/2020.
37045V AD 2 | GENERAL MTRS CO......ovevrrrrrirerirnrriens .| 04/02/2018. | KEYBANC JEOTURRI PP 1,003,900 | ....... 1,000,000 | ....... 1,023,750 | ..ooveveene 1,004,074 | ..o | e (1,385) (1,385) | .ooeevmeererienes | cvveriins 1,002,689 10/02/2018.
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43813N  AD 8 |HONDA AUTO RECEIVABLES OWNER... .| MORTGAGE PAYDOWN.......ccccvuee | corrrinirirerirerirnenns 1,328,819 | ....... 1,328,682 | ....ccoe 1,327,797 | oo | e 1,022 1,022 | v | e 1,328,819 [ .oveivreivens [ vvrvnineiienns | vevevrivenennn0 [ e 8,944 | 08/23/2021. | 1FE............
44890W AD 2 |HYUNDAI AUT RECEIVABLES TRUST .| MORTGAGE PAYDOWN.......cccovuee | corrrrmerierirnrireenns 1,079,710 | ....... 1,079,707 | .0eeeren 1,079,336 | covovveriviries | v 373 K74 RN IR 1,079,710 [ .oocvereererens [ vvreveernerirenns | vvververinnennn0 [ e 6,092 | 07/15/2020. | 1FE............
500472 AF 2 |KONINKLIJKE PHILIPS ELECT.. .| ISSUE CALLED at 102.515............ | coorivcnirivcrieriniens 2,000,000 .1,996,610 111 ...1,998,536 03/15/2022. | 1FE..
589331 AN 7 |MERCK&COINC e | .| MK TAXES SYS 1,000,000 | ..........993,690 184 06/30/2019. | 1FE...
617446 6Q 7 |MORGAN STANLEY......cccooosermmrrmrrirerincnns . .| MATURITY...... 1,000,000 | .......... 835,000 | ..oveerrrei993,630 | oveerircieiins [ e 6,370 6,370 04/01/2018. | 1FE............
65477W AD 8 |NISSAN MOTOR ACCEPTANCE... . |MORTGAGE PAYDOWN........ccccrvs | vvervvrnererinrsnrnns | veeerern. 945,267 | i 945,267 590 03/15/2021. | 1FE..
760759 AL 4 |REPUBLIC SVCSINC .| MATURITY...... 500,000 9 05/15/2018. | 2FE...
76110W MB 9 |RESIDENTIAL ASSET SEC 200 L VARIOUS.......ooieeieeeeceieis [ e | eveenenn 19,568 | o 19,568 245 09/25/2031. [ 1FM...........
667869 AA 9 |NORTHWESTCONNECT GROUP.. .| ISSUE CALLED at 100.000......... 0 04/30/2041.| 2FE...
75585R  PY 5 |REAL ESTATE LIGQUIDITY TRUST .| VARIOUS (3,165) | coevrvrnnes (3,165) 0 11/12/2052. | 1FE............
3899999. Total - Bonds - Industrial and Miscellaneous 25,607,873 | .....26,072,393 ..(11,439) 0 25,769,933 |....ccoe0 | .....117,830 | ....... 117,830 | ..... 535,558 XXX XXX
8399997. Total - Bonds - Part 4 67,068,346 | .....68,978,071 cornennne(94,333) | o [ I 67,966,082 ..1,066,875 XXX XXX
8399999. Total - Bonds 67,068,346 | .....68,978,071 | ........54,825,838 | .......cccceee.0 | eeens(94,333) [ o0 [ (94,333) [ ..o [ 67,966,082 ..1,066,875 XXX XXX
Common Stocks - Industrial and Miscellaneous
023135 10 6 |AMAZON COM INC.......cvvvmrrrrrierirncirnens . .| VARIOUS XXX | 5,519,003 (31,904,037 | cvovvereereeins [ e ..(31,904,037) 5,519,003 | ......cccoovvnrnn | 41,585,755 |...41,585,755 | ....ccvvrrinncs XXX [
032654 10 5 |ANALOG DEVICES .| COWEN.... XXX (448,355) | ... I (448,355) 3,557,996 XXX L.
192446 10 2 |COGNIZANT TECHNOLOGY SOLU .| COWEN XXX (108,244) .(108,244) | . ..601,956 XXX L.
25179M 10 3 |DEVON ENERGY CORP NEW. .| VARIOUS.. XXX ..(2,617,960) B I (2,617,960) 5,662,040 XXX L.
28176E 10 8 |EDWARDS LIFESCIENCES COP .| COWEN.... XXX | e 3,407,673 26,373 | ... 26,373 3,407,673 XXX L.
29414D 10 0 |ENVISION HEALTHCARE | .| COWEN.... I XXX | 2,406,157 , (410,483) | .o [ e [ (410,483) 2,406,157 . XXX L.
375558 10 3 | GILEAD SCIENCES........ccoouimerrerirnririnnns . .| MORGAN STANLEY.......cocovuvvurrs | verirnee 20,000.000 XXX | 1,485,652 52,852 | oo 52,852 | oo | s 1,485,652 | .....cocovvvrrvers | 017,289 | .00 17,289 | e 21,800 XXX L
548661 10 7 |LOWES COSINC.... | ALEX BROWN.....ocvvnrirerinrierirnens | v 75,000.000 XXX | 5,142,840 , ..(1,827,660) | ... [T (1,827,660) 5,142,840 | ...coovvovvrnnnn | 1,943,225 |.....1,943,225 | ....... 61,500 XXX L.
61166W 10 1 [MONSANTO CO .| SPINOFF 220,000.000 XXX ... 18,737,249 ..(6,954,352) | ... N I (6,954,352) [ ...vovvvereririis | vrieinnn 18,737,249 | ...cooovvvnnn | 9,422,752 |.....9,422,752 | ..... 237,600 XXX L.
723787 10 7 |PIONEER NATURAL RES .| MORGAN STANLEY.......cccomuvmmens | vorrens 35,000.000 XXX | 6,565,659 X 515,909 ..515,909 6,565,659 |...ccoooverivirnns | ..179,046 | ...... 179,046 | ......... 5,600 XXX L.
872540 10 9 |TJX COMPANIES INC.......cccovvrvrvrrevrrnener | o | 06/20/2018. [ COWEN.......cvvriveiirriireiincireriniienes | e 100,000.000 XXX | 7,718,310 , 72,310 | ... e v [ 72,310 | s | s 7,718,310 | .ovvveivinenn | 1,935,324 |.....1,935,324 | ....... 70,250 XXX L.
883556 10 2 | THERMO ELECTRON CORP.........cccceeewr. | .. | 04/24/2018. | MORGAN STANLEY.......ocomvvervvns | vorirens 15,000.000 XXX | e 1,899,116 (949,085) | ...vovvvreeerrrens [ e [ v (949,085) | ...vovverrerrerne | s 1,899,116 | ..o | 1,318,232 |.....1,318,232 | ......... 4,800 XXX
887317 30 3 |TIME WARNERINC.... | SPINOFF ..o | v 100,000.000 XXX | 8,880,540 \ (266,460) | ... JROTRN N (266,460) 8,880,540 |......cccceorvnnn. | .....668,987 | .......668,987 | ....... 80,500 XXX
907818 10 8 |UNION PAC CORP | COWEN..ooesiererieees | v 30,000.000 XXX | e 2,962,918 , ..(1,060,082) | ... N (1,060,082) 2,962,918 | ...ccooovervnnnn | 1,277,610 |.....1,277,610 | ....... 41,850 XXX
98310W 10 8 |WYNDHAM WORLDWIDE.. .|RETURN OF CAPITAL XXX | 564,245 | ............564,245 | 0 WBB4,245 | e [ s | 0 | XXX
H84989 10 4 |TE CONNECTIVITY LTD. .| MORGAN STANLEY 35,000.000 , XXX 843,532 1(2,482,869) [ ...oviricsiinn | e | e (2,482,869) | . ..843,532 | ..o [ 2,636,939 |.....2,636,939 | ....... 14,000 XXX .
9099999. Total - Common Stocks - Industrial and MiSCEIANEOUS.........cciir o ensseessssesssnens | ceee XXX 75,954,886 (48,362,143) | ... ....(48,362,143) | 75,954,886 |...............0 | 65,179,247 |...65,179,247 | ..... 585,500 XXX XXX
Common Stocks - Mutual Funds
78464A 73 0 | SPDR S&P O&G EXP&PROD.... . ‘ 04/12/2018. | COWEN......coovvviririirinriiniisnniienes | v 100,000.000 XXX , (128,360) e (128,360 3,589,640 |...coocovvriarnnn | ... 100,485 | .......100,485 | ......... 6,491 XXX .
9299999. Total - Common Stocks - Mutual Funds.. XXX , (128,360) | .ovovvvereernen [ o0 [ (128,360 0 3,589,640 |................0 | .....100,485 | ......100,485 | ......... 6,491 XXX XXX
9799997. Total - Common Stocks - Part 4 XXX .....19,544,526 (48,490,503) | ... ....(48,490,503 79,544,526 | ..............0 | 65,279,732 |...65,279,732 | ..... 591,991 XXX XXX
9799999. Total - Common Stocks.. XXX .....19,544,526 (48,490,503) L0 ....(48,490,503 0. 79,544,526 |............0 | 65,279,732 |...65,279,732 | ..... 591,991 XXX XXX
9899999. Total - Preferred and COMMON SEOCKS. ... vuuiiuuiiiriiiiisiisseisieiiins | eeisieisseissses sttt bbbt XXX .....19,544,526 (48,490,503) | ...oovvvvrrinnns 0 | e 0 |....(48,490,503) [ ....cocovnrrenad [ 79,544,526 |.............0 | 65,279,732 |...65,279,732 | ..... 591,991 XXX XXX
9999999, Total - Bonds, Preferred and Common Stocks XXX ....148,522,597 (48,490,503)| ........ [CLRCKX) | [— 0 |...(48,584,836) | ................. 0] ... 147,510,608 ..1,658,866 XXX XXX

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

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

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

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

QE06, QE07, QE08, QE09
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SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

nd not included on Schedules A, B, BA, D, DB and E)

1

(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page a
2

3

4

5

6

NAIC Designation Book/Adjusted Maturity

CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date

Cash Equi (Schedule E Part 2 Type)
16706B  4C 9 | THE CHIBA BANK LTD NEW YORK BRANCH........ccovvvirniinierniniiniessienssisssesssssssesiessssssesssssssssssssessssssssies | Gurvneereninens | sevensnnerinnssenienes | evevensnersnnnens 1,000,000 | oo 1,000,000 |07/11/2018.......
45580D SF 2 |IND AND COM BK OF CHINALTD, NY BR 500,000 |08/15/2018.......
853257 D9 3 |STANDARD CHARTERED NY......... ...1,000,000 |11/09/2018.......
89233H JJ 4 |TOYOTAMOTOR CREDIT CORP.. 992,428 |09/18/2018.......
86565B FX 4 | SUMITOMO BK NY 1,000,000 |09/06/2018,
5148X1  FS 7 |LANDESBANK BADEN WUERTTEMBERG, NY .....cosiiiiiiiiiniiiieiiiisissieissiee e sssssssssesssnenes 999,611 |06/26/2018.......
000000 00 0 |BANK OF MONTREAL, LONDON 06/25/2018.......
000000 00 0 |MUFG Bank Ltd, LONAON BFaNCh.........c..cciiiiiiiiieiiiccie st 06/25/2018.......
000000 00 O |DEN NORSKE BANK OSLO.......ccoiviiiiirrinirmiieiieiisisesisisssssise s ssienen 06/25/2018.......
000000 00 0 |RABOBANKNETHERLANDS..........cccccvimmimiriiiiiisissieisessee s eessnsenes 06/25/2018.......
000000 00 0 |MLPIERCE FENNER & SMITH INC.... 06/25/2018.......
000000 00 O |PERSHINGLLC. 06/25/2018.
000000 00 0 |SOCIETE GENERALE NY BRANCH 06/25/2018.......
000000 00 O |AUSTRALIA NEW ZEALAND LONDON.......coiirriiieririieiinsieiis st ssesss et 06/25/2018.......
000000 00 0 |BANK OF MONTREAL, LONDON 06/26/2018.......
000000 00 O |BRED BANQUE POPULAIRE.........coocuutemmeimirieriiseieniresessesssssessesssesssenessenas 06/25/2018.......
000000 00 O |ING BANK NV, AMSTERDAM.......cccoeumriiririiieiinsierineisesnsie s siesssseenes 06/25/2018.......
000000 00 O |LANDESBANK BADEN WUERTTEMBERG, STUT......ccoosivumrimiiiiieriieriieeissisisessiessesesesssssissssesssssssenssenens 06/25/2018.......
000000 00 0 |LANDESBANKHESSEN THUR LDN.. 06/25/2018.......
000000 00 0 |MIZUHO BANK LIMITED LONDON 06/25/2018.......
000000 00 0 |SKANDANAVISKA ENSKILDA BANKEN 06/25/2018.
000000 00 O |SOCIETE GENERALE PARIS........ 06/25/2018.......
000000 00 O |STANDARD CHARTERED LONDON........coitireiiimuieiiererisisessessssesesesesisssssesessse st iessesssssenine 06/25/2018.......
000000 00 0O |UNITED OF OMAHA LIFE INSURANCE 07/23/2018.......
000000 00 0 | BNP PariDas Paris...........c.ouuuiuiruueimriririiitiiesieriesiseese it 08/27/2018.......
63307N  BL 0 |NATIONAL BANK CANADA CP........ 07/03/2018.......
000000 00 0 |NATIXIS FINANCIAL PRODUCTS LLC........... 07/27/2018.......
17305T YD 8 |CITIBANK NY. 09/12/2018.......
78012U BU 8 |ROYAL BANK OF CANADA NY.. 09/17/2018.......
86564F AT 0 | SUMITOMO MITSUI TRUST BANK LTD,NY ...coiitiiuiisieseriieesessssesssssenssns st 10/18/2018

9199999.  Total - Cash Equivalents (Schedule E Part 2 Type)..........c........ 37,431,547 XXX

9999999.  Totals..... ocovrvvirviriiriines 37,431,547 XXX

General Interrogatories:
The activity for the year:
Average balance for the year:

1.
2.
3.

QE10




statement for June 30, 2018 of e AFFILIATED FM INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date
General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE

QE11



Statement for June 30, 2018 of the AFFILIATED FM |NSURANCE COMPANY
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
BANK OF AMERICA (CDR CLAIMS)........ccocoumerirenrionens HARTFORD, CT rereeenn(16,559,308) | ..covvenen (10,185,256) | .......v... (18,129,968) | XXX
BANK OF AMERICA (CDR AP).........cooooviviiisiiciiiiiciias HARTFORD, CT. (253,846) (446,115) XXX
JP MORGAN CHASE. NEW YORK, NY. 84,459 52,297,598 | .....ccceoeeu 42,112,223 | ............70,758,511 | XXX
ROYAL BANK (RES ACCT) TORONTO, ON, CAN 80,847 26,243 1,512,069 (1,053,552) | XXX
ROYAL BANK (USD, TORONTO, ON, CAN 26,260 8,757 9,010,713 9,155,647 9,603,815 [ XXX
ROYAL BANK (LOSS PAY). TORONTO, ON, CAN......ocooomimimmmmmmmmmimmmmmmmmmmmmmmmmmssssmsassns | soessnsssasnes | cosvevssmsmsasanes | sossssssssssssssmsssssssssssssnns | soveeresesssssssssssssssssssssses | sovesesesesos 16,262,477 | ...oovovvveees 19,398,217 ....21,835,032 | XXX
RBC INVESTOR SERVICES....... TORONTO, ON, CAN rereennnn1.088 1,001 2,428,943 2,278,310 [ XXX
0199998. Deposits in.....2 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositorie: XXX XXX (582) 230,740 (141,302) | XXX
0199999. Total Open Depositorie: XXX XXX 192,567 35,000 64,698,064 60,265,457 85,150,848 | XXX
0399999. Total Cash on Deposit. XXX XXX 192,567 35,000 64,698,064 60,265,457 85,150,848 | XXX
0599999. Total Cash, XXX XXX 192,567 35,000 64,698,064 60,265,457 85,150,848 | XXX

QE12
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Statement for June 30, 2018 of the AFF"—IATED FM INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &

CUSIP Identification Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year|
All Other Money Market Mutual Funds

092480 61 9 [BLACKROCK LIQUIDITY TEMPFUND INST'L .... | 05/31/2018....... 2.060 ...57,040,110 3171 | 454 375

31607A 20 8 |FIDELITY PRIME MON MAR-INS COMMON STK . | 05/31/2018....... 2.080 ...30,621,089 7423 | . 251,103

38141W 23 2 | GOLDMAN SACHS FINANCIAL SQUARE INST'L...cccuvvrvvevererrresscssmmeessssessssssssmmssessssssssssssssssesssssssssssssssesssssssess . |05/31/2018....... 2.150 ....38,266,769 2,269 | ... 319,985
8699999. Total - All Other Money Market Mutual FUNGS.............ccovuiieiniiieicse s 125,927,968 | oo 12,863 [ .ovovveveereerern 1,025,463
8899999. Total- Cash Equivalents LR e | 125,927,968 | ...oovvivriinciisniins 12,863 | oo 1,025,463
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