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Annual Statement for the year 2019 ofthe IMl@tropolitan Casualty Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3+4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENLS........coeeevereeeeeeeeereieieeeeeeieieseseese e essaesessseneneees | ceereesenns 23,555,465 | ............. 31.8 [ 23,555,465 | ..ooeeeereeeeeeeeenens | e 23,555,465 | ............. 31.8
1.02 All Other GOVEMMENES.........ccovevireirieieieiiieieiseesseiseessesseens | cnneissesssessssesssens | evesnssennnns 0.0 | oo | e | e (01 I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed.......... | ............ 2,076,221 | c.oooveene 28 | oo 2,076,221 | coveeeeeeeeeeeeen | e 2,076,221 | oo 2.8
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUaranteed.............ccoeeuevevveeecveeseeeceeeeseeeeeens | cveveeeenes 1794711 | o 24 | e 1,794,711 [ o | e, 1,794,711 | oo, 2.4
1.05 U.S. Special Revenue and Special Assessment Obligations,
etC., NON-GUAranteed............ccccoevevercieiereeseee s | e 14,686,286 | ............. 198 [ 14,686,286 | ......ccoovvererererens [ e 14,686,286 | ............. 19.8
1.06 Industrial and MiSCEllANEOUS.............cccevververrerierireireiesiesssesesenes [ e 21,039,320 | .coreeee. 284 | . 21,039,320 [ ..cooeverererereieiens | e 21,039,320 | .ccoereeee. 284
1.07 Hybrid SECUNHIES. ....cvuevreveereeeireiriieseseseiseissiseessiseenesssssnsenenes | s | e 0.0 [ oo e | e (VN 0.0
1.08 Parent, Subsidiaries and Affiliates.............ccocoeeeeevevceeeeeecccece | e | e 0.0 [ oo | e | e, (1 I 0.0
1.09 SVO Identified FUNGS.........cccoeeveieieieiieiiereseseiseisesessissisniseis | ceviesenenesesesenens | oevveiieienn 0.0 [ oo [ e | e [V 0.0
1.10 Unaffiliated Bank LOANS............ccooiueiriririnicinienieneenesneienees | s | o 0.0 | oo Lo | [ I 0.0
1.11 Total Long-Term Bonds..........cccvveeiverieirerieresinsesiesissinsssssesenenens | eovniennd 63,152,003 | ..cocooee.. LI 63,152,003 | oo (VN I— 63,152,003 | ....cooee.. 85.2
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated).............ccccoererrerereierieiiesiees [ eresieseeeeeieenees | cvveivsieienns 0.0 | oo | e | e (01 I 0.0
2.02 Parent, Subsidiaries and Affiliates...........cocovvevveeeereeeeeeereeieees [ eeeeeeeeeeeereeeeieen | cvvevrennnas 0.0 | oieeeeeeeeeeeeecees Lo | e () I 0.0
2.03 Total Preferred SOCK..........cceveievvieiieieeseeseisiseiseeseisssensnns | evveseissiesissessienans (0] 0.0 [ oo (U1 (U1 (0] I 0.0
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) .......... [ coveerienieniencinnn | v 0.0 | e | e | s (01N I 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated) ...........cccoeeveees [ eoverrienicnieienine | e 0.0 | e | e | e (V1 I 0.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded...........ccccooeevee [ eorerirnirnincnie | e 0.0 | e | | e (01 I 0.0
3.04 Parent, Subsidiaries and Affiliates Other.
3.05 Mutual FUNGS......cooviiiiiiiririeies e
3.06 Unit INveStMent TrUSES.........ccoueiriircrereresee e
3.07 Closed-End FUNDS..........ccoouuiiniiriniinineeeeeeee s
3.08 Total CommON SEOCKS........cciurrreerirririeirieiseieiieie s
4. Mortgage Loans Schedule B):

4.01 Farm Mortgages.......
4.02 Residential Mortgages
4.03 Commercial MOMGages. .......c.cuurveereiueieeneiniineereeseeseeseseeseieeeees
4.04 Mezzanine Real Estate LOans............couveuienienienienienienininnenennns
4.05 Total Mortgage LOans..........ccouvrrrrireeeieeeeieeeeeeeeenenens

Real Estate (Schedule A):

5.01 Properties Occupied by COMpany...........cccoevieeurieieervereseenenns
5.02 Properties Held for Production of Income
5.03 Properties Held for Sale...........ccccceveveierrieriieeiceecseees
5.04 Total Real Estate

Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1)........ccccoieiriinieninniesseesseeeis
6.02 Cash Equivalents (Schedule E, Part 2)...........cccccoeviiiniininnnn.
6.03 Short-Term Investments (Schedule DA)..........ccccoovirinicninnenne
6.04 Total Cash, Cash Equivalents, and Short-Term Investments........
CONTACt LOBNS.......cvcvuiviceeiiieicie ettt
Derivatives (Schedule DB)..........cccoriririninnieneeneeee e

Other Invested Assets (Schedule BA)...........cocrrreenienrneneninininns

. Receivables for SECUMLIES. .........ouueuiriirirrrsseseeeee
. Securities Lending (Schedule DL, Part 1).........ccccvereuneereneneinceneineinenn.
. Other Invested Assets (Page 2, Line 11).......ccooeveninninneeninnenenns

. Total Invested ASSELS............ccceueveviieeceeeeeeceeeeeee e

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

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

............ 1,021,604
............ 9,978,775

..1,021,604
.9,978,775

1,021,604
9,978,775
................ 0
11,000,379
................ 0
................ 0
................ 0
................ 0
XXX
................ 0
74,152,382
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Annual Statement for the year 2019 ofthe IMl@tropolitan Casualty Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........c.iuiurreeeeieiesiciee sttt es s st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).........ceu e

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

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3. bbb
3.2 Totals, Part 3, COIUMN ...ttt ettt st a ettt et et s s ettt s s e nnaee
4. Total gain (loss) on disposals, Part 3, COIUMN 18...........wurerereeee e g e ettt st st s sttt st st

5. Deduct amounts received on disposals, Part 3, Column 15....................., NNE ............................................................................

6. Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 5. ...ttt bbb bbbt bbbttt s st bbb s e seane
6.2 Totals, Part 3, COIUMN 1.ttt

7. Deduct current year's other-than-temporary impairment recognized:
7.4 Totals, Part 1, COIUMN 12.........coiiiiieiisei et
7.2 Totals, Part 3, COIUMN 10........cociiiiieiececeiciee ettt ettt ettt et et b s aese st et ss st et et et et sansn s e snans

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ..ottt s sttt b ettt et ee st et et et eseanes s st st st tatetessenaeas
8.2 Totals, Part 3, COIUMN 9.ttt

9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-546-7-8)........cccouiuriiiiieiieiei ettt
10.  Deduct total NONAAMILEA BMOUNES...........vereeeierieiiireereiseeseesecseese s8Rt

11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c.ou ittt ettt s

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI........vurerererriririrreieeieeieesesseessssesse s essssssssessessessessessessesseens
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7). ssessessesseens

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........ccooriiuriiiniiniee e

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12.......oveeeeeeeecececeeeee ettt ettt sttt sttt ettt sttt ae s ss st et ee st et et et et nanen s e nans
3.2 Totals, Part 3, COIUMN 11 ...ttt

4. ACCIUAL OF GISCOUNL. ...ttt bbbt bbb se bbb st b e b s s s b et s s e st e b b s e s b e bbb e s e b et b s b an s et e s e b s s s s et et st e s b e bbb e e bbb s s e st es s nanaeaas
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 9..........ccoeviriiiiiiieeeccce e

5.2 Totals, Part 3, Column 8...........ccevvvvverieeeeeeee e NN .....................................

Total gain (10ss) 0n diSPOSalS, Part 3, COIUMN 18.........cocuiiieiieer ettt
Deduct amounts received on disposals, Part 3, COIUMN 15...........cieiiriieiceiesse ettt ettt sttt sttt

Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES............cririiiriiiri b

© o N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 3. bbb
9.2 Totals, Part 3, COIUMN 13.......eceeeeecee ettt bbbt b et ae et et a ettt sn ettt s s e seaee

10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 11 . ..ottt et bbb bbb bbb s et bbb se bbb s sn et bebanas
10.2 Totals, Part 3, COIUMN 10......c.ciiiiiiie et

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccuvvrriurerrimenieenciecssirecsee e
12, TOtal VAIUBHON GIOWENCE...........ovieiicice et
13, SUDLOLAl (LINE 11 PIUS LINE 12)...... ettt 8 282828 b £ E s £ o2 s bR bbb bbb bbb bbbt s st b st
14. Deduct total NONAAMILEA BMOUNLS...........cuirieiiiiiiee e

15. Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14).......c.iuiiiiiiiiieetses ettt
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Annual Statement for the year 2019 ofthe IMl@tropolitan Casualty Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAN.........ciiiuriiuieiiei ettt s bbb bbbt b bt

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........ccouiuriiririririerieree e

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........ouiiuriiriiririiriseee s 0

3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 1B.......covieeeeeeeeeeeecie ettt ettt s bttt s et et ssnse bbbt s et bt s e snaee

3.2 Totals, Part 3, COIUMN 12.......c.oiiieiicese e 0
4. ACCIUAI OF GISCOUNL.......vuveesesiseie b8
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13.......c.coeueeiceeeeece e NNE ...........................

5.2 T0tals, Part 3, COIUMN O.......cuuiiiiiiiiiiines ettt 0
6. Total gain (I0sS) 0N disP0Sals, Part 3, COIUMN 19..........c.iiiiieieieieei bbb
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccccuiueiiieicieieieie ettt ettt s b s bbbt bbbt s s aes
8. Deduct amortization Of premium AN AEPIECIALION. ..........c.euiuriiieieieiete ettt s bbb bbb bbb bbbttt s bbb
9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ......cvieieiiiecieeeceeetet ettt ettt sttt bbbt a st et et et st et et et esesn s ansssasbabatetsananes

9.2 Totals, Part 3, COIUMN T4.........oiiiieiiieeisitei sttt 0

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

10.1 Totals, Part 1, COIUMN 15.......cocuiieiiciiece sttt bbbttt bbb es

10.2 Totals, Part 3, COUMN 1. ..ot 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).. 0
12.  Deduct total nonadmitted amounts............c.cveereereereenieninininiinns
13.  Statement value at end of current period (LiNe 11 MINUS LINE 12)........oviiiiirieireieieeieeseee sttt sttt 0

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN.........cc.iviiiuieiiet ettt bbbt s s bbbt b bbb bbb b st 68,913,237
2. Cost of bonds and stocks acquired, Part 3, COIUMN 7.ttt bbb bbb bbb s bbb bbbttt s 29,601,595
3. ACCIUAL OF GISCOUNL. ... .eevseesits ittt b8 8 8RR 244,250
4. Unrealized valuation increase (decrease):

4.1 PArt 1, COIUMN 12.c.oiiriiiiiieeeises bbb

4.2 Part 2, SECHON 1, COIUMN 15, ..ottt ettt b sttt st et et et ae s s s st st atsteteteseananes

4.3 Part2, SECON 2, COIUMN 13.......cvirieeceeeeeee ettt ettt a et ae st e s s ssae s s s s nsetetasssnsnses

44 Partd, COIUMN T oottt t ettt et et a e e e s st et st st st e b et et ea e s e ae s sttt et et ssesesessansnsnna 0
5. Total gain (Ioss) 0N disposals, Part 4, COIUMN 19..........c.erriieieieieieieeie s8££ 8888t ren 38,885
6. Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7............coiiiniiiie sttt bbb 35,472,442
7. Deduct amortization Of PrEMIUM...........ciieiiieicieicieie sttt et a et s bbb bbb s b8 b a8 b s s bbb s b s b s s bbbt bbbt 212,049
8. Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COUMN 5.ttt s bt bee bbb es st b b s s st ettt n st et s s enae st ennnee

8.2 Part2, Section 1, COlUMN 19.. ...

8.3 Part 2, SECHON 2, COIUMN 16.........ovieeeeieieieeeceee ettt ettt bttt s et s s s st s s s e st b s s snsnaee

8.4 Partd, COMUMN 15......cuiiiiieiee e 0
9. Deduct current year's other-than-temporary impairment recognized:

9.1 Part 1, COIUMN M4

9.2 Part2, SECHON 1, COIUMN 17.......viieececee ettt ettt sttt en ettt s s et et s s snsnaee

9.3 Part 2, SECtion 2, COIUMN 4.ttt

9.4 Partd, COIUMN 13, ..ottt ettt ettt et e s e st eea s ee et et st et st et et ebeeseese e sttt et et et etesesnanannnas 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........ccoocuvierieiciereeeecee e 38,521
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7T48-9+10).......cceuiriiiriririiee bbb 63,152,000
12. Deduct total NONAAMILEA BMOUNLS...........coirieiiiiiii e
13.  Statement value at end of current period (LINE 11 MINUS LINE 12)........ouuiuiimiiiiiirieiricie ettt bbb bbbt ntes 63,152,000
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Annual Statement for the year 2019 ofthe IMl@tropolitan Casualty Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ovvververrvces | covrvvvevcrincrinnns 23,555,465 | ......ovvrrreriinn 23,618,663 | ...ocvvrrrrirninne 23,550,084 | ....covvrvrvrrinnne 23,555,970
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TotalS....oerrseesssses | v 23,555,465 | .o 23,618,663 | ..o 23,550,084 | ......cocovcvenennn. 23,555,970
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ieiceeceeiiesisieies | e 2,076,221 | .o, 2,200,580 | ..coveveerienn 2,241,290 | oo 2,000,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereieiieeieieee | e, 1794711 | oo 1,910,020 | oo 1,879,448 | oo 1,750,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... 14,686,286 15,447,337 ...14,892,016 ...14,273,400
Industrial and Miscellaneous, 8. United States 20,051,663 20,739,944 ...20,089,845 ...19,876,833
SVO Identified Funds, Unaffiliated Bank Loans 9. CANAUA. ...t | ettt | e | crieri sttt | eestest et
and Hybrid Securities (Unaffiliated) 10. Other Countries ....987,657 .1,030,595 ..983540 | oo 1,000,000
11. Totals......ccoocoe. 21,039,320 21,770,539 ...21,073,385 ...20,876,833
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONGS......ccmrerseeessrnnsns | ovveeecninsneennns 63,152,003 | ...coovvrirrincnenns 64,947,139 | oo 63,636,223 | ....cooovviriririnnn: 62,456,203
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. UNIEA SEALES. ..veouverreerrirees | roreererenneeiseesnsesnssnesnseinne | cesseessssssssssesssssseessssssssenses | onesssessssessnessssnssssnssssnsesns
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StoCkS.......oevrrssmsssssnnns | v 0 [ s 0 [ s 0
27. Total Bonds and Stocks...... | ....ccccoouvrennren: 63,152,003 | ..covvvrerrircrenne 64,947,139 | oo 63,636,223
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Annual Statement for the year 2019 ofthe  IMl@tropolitan Casualty Insurance Company

SCHEDULE D - PART 1A - SECTION 1

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

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

U.S. Governments

23,553,344

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

A7 TOMAIS oo | erenrnn s [ IS 794,711 | e {0 I 0 | o 0 [ )OO SN O 1,794,711 | 25 |, 1,810,839 [ ..o 25 | 1,794,711 | e 0
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
BT NAIC Tttt esnenen | seeenntensnnens 621,613 | .o 3,949,423 |...ooverenes 3,121,635 | ..o 4,630,741 |...ooeeenne. 1,298,127 | .......... ) 0.9, SO D 13,621,539 | .o 18.6 | 17,016,629 | ..ooovvevrrrrinnee 238 | 13,621,539 | .o
................. 533,063 | .ooverrrenn 384,130 | oo 147,554 | XXX i e 1,0BA,TAT | 15 1,084,495 | 15 | 1,064,747 |
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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

Industrial and Miscellaneous (unaffiliated)
...1,620,927 5,609,048 5,225,257 19,328 |.... 12,474,560 . 4,107,768 reeenDl 3,230,299
3,478,386 |.... ...5,086,374 |.. R 8,564,760 |... LA ....11,200,126 | ... T . \ ...2,000,000

90IS

9.7 TOAIS.....eieieitiri e | crreenes XXX | v D09, SO [P 0,9, SOOI [ XXX | s XXX | v 0 [ oo [V OO 0.0 [ [V R 0.0 | e 0 [ e 0

Unaffiliated Bank Loans
10.1 NAIC1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.

10.7 Totals
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Annual Statement for the year 2019 ofthe  IMl@tropolitan Casualty Insurance Company

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
11 NAIC T [(C) e 12,222,827 | ..o 35,956,059 |....cocvenen. 8,347,501 |.ccovvrrn. 5,676,757 |..ovvervvernes 1,298,127 | oo (I I 63,501,271 | ovevvvrrrnernenn86.8 [ XXX [ XK [ 60,270,972 |...covverirenee 3,230,299
............... 3,478,386 cevnnennnenni 1,629,507 | oo

............... 5,619,437
.0

0

9,629,507

.0

Line 11.7asa % of Col. 7.........

13,966,938 | ..

Total Bonds Prior Year

............. 11,778
4,947

617

,868 |.

............... 7,393,128
..6,787,829

............... 6,993,844
326,707

............... 2,200,089
2222217 ...

............. 59,127,492
.12,284,621

............. 59,127,492
10,284,621

.2,000,000

16,726,485 |..... 14,180,957 |.. 7,320,551
12.8 Line 12.7.a5a % 0f GOl 9. ..o | o 43.1 ..234 ..19.9 .10.3
13. Total Publicly Traded Bonds
13,1 NAIC Tttt | ceeseeeneees 12,210,327 | ..oveenen. 32,738,260 |........c...... 8,347,501 |...ovvrenne. 5,676,757 |..covvrennne 1,298,127
............... 3,478,386 |...............3,619,437 | ................384,130 | ................. 147,554
137 TOAIS..cvveceeeereee et snsenns | sresensnees 12,210,327 | ..oovveee. 36,216,646 |............. 11,966,938 |....ccooevene 6,060,887 |.....ccoevnn. 1,445,681
13.8 Line 13.7 as a % of Col. 7..... ...53.3 AT .89

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

Total Privately Placed Bonds

3,230,299
2,000,000
.0

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

......................... 2.7

..2,000,000

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

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

Includes $.....3,230,299 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

Includes $.. 0 current year of bonds with Z designations and $.

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

Includes §.......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5G| designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.....

9,978,775;

NAIC2$

.......... 0; NAIC3$

o 0; NAIC4S..

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

..... 0; NAIC6S.........0.
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SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 4 5 6 7 8

Commercial Mortgage-Backed Securities.....

1,512

.8,782

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 ISSUET OBlIGALIONS. ......veceeeeeeceeicieiei ettt sstees | cereeseneneens 9,978,775 | ...ccenc.. 23,549,376 | ..o [ e | e | cnereen s XKK s | e 33,528,151 | coovveveienen 458 [ 32,354,947 | oo 853 | 33,528,151
1.02 Residential Mortgage-Backed Securities... .3,968 ..6,089

..6,089 |.

4.01
4.02
4.03
4.04
4.05

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

Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

5.01
5.02
5.03

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

.............. 2,045,948

1,903,475 | ...

.............. 4,132,273 |..............1,331,445
882,598 |... 114,236

..9,808,229
4,788,057

............ 12,583,055
5,518,069

.............. 9,898,229

4,788,057 |.

18101124

............ 14,686,286

.0

601

6.02
6.03
6.04
6.05

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
Totals

620,927 |.

............ 11,200,126

2,245,766

1,620,927

............ 15,307,894

.............. 5,230,299

7.01

7.02
7.03
7.04
7.05

Hybrid Securities
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..

801

8.02
8.03
8.04
8.05
8.06
8.07

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Affiliated Bank Loans - Issued
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

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

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

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

.0

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

.......................... 32,902,487 |......ccc.c... v 0,168,961 | ...l 1,331,445

............ 57,994,774 | oo 793 | e XXX e XXX s | 0. 55,010,241
.1,907,443 | ... 882,598 | ... 114,236 . X .

...4,794,146 ..4,794,146
.............. 4,096,416
.............. 6,245,442

60IS

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

13. Total Publicly Traded Bonds
13.01 ISSUEr OBlGAtIONS.........cvveviieireieiieieiese et | erenesennns 9,978,775 | ...coevee. 31,917,954 |..............6,623,106 |.............. 5,158,961 |....cccovunn 1,331,445 | ......... ) 0.9 CHNNN IO 55,010,241
13.02 Residential Mortgage-Backed Securities............cocovvvvierenrcnrienennnns 623,125 |.............. 1,907,443 |.............1,266,744 | ................882,598 | ................. 114,236 | .o XXX [ e . T 4,794,146 | ... XX X
13.03 Commercial Mortgage-Backed Securities.....
13.04 Other Loan-Backed and Structured Securities
13.05 SVO Identified FUNAS.........cccerireiriicieircereee s
13.06 Affiliated Bank Loans.....
13.07 Unaffiliated Bank Loans.
13.08 Totals.......corvrrrerrerennns
13.09 Line 13.08 as a % of Col. 7...
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11

.11,966,938
LA76
..16.4

14, Total Privately Placed Bonds
14.01 Issuer Obligations
14.02 Residential Mortgage-Backed Securities...
14.03 Commercial Mortgage-Backed Securities.....
14.04 Other Loan-Backed and Structured Securities..
14.05 SVO Identified Funds............cccovvvvrrernnne
14.06 Affiliated Bank Loans.
14.07 Unaffiliated Bank Loans. . e e |l . e 0. 0.
14.08 Totals.......ccooevervrrirereines . . L0 0. 2 .. 8. I 5,230,299
14.09 Line 14.08 as a % of Col. 7... ....100.0
14.10 Line 14.08 as a % of Line 11.08, Col.

.............. 2,000,000
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI10, SI11, SI12, SI13, Sl14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, DECembEr 31 O PHIOF YEAI.........c.rvueiererireireerereieee ettt st ssesens

2. Cost of cash equivalents acquired

3. ACCTUAL OF BISCOUNL........ooieeiiiiii bbbttt | Seb et bbbttt U TTT | e UTTT | e | cebes e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. Total GaiN (I0SS) ON GISPOSAIS........eurererererrereiseiseeereeseeseesssesesesseesseessassesesssssses st ess s s st esssesessessassanssessessessasssessessanssnssessassnsnns | sesessssosssnssmssasssnssnssessassssssessessnsnessessassnssnssns (B37) [ correrrereeeeereereireesssiseiee e (B3T) [ ottt esbanaes | etaetsss et ettt
6. Deduct consideration reCeIVEd ON QISPOSAIS...........ceiuviviriieieiete ettt bbbt b s bessesaes | sbessessessssastes st sstes e b s bessessssnsensesnsanea 64,065,601 | ...ooovvecreieeeeeee e 84,065,607 [ ...o.vveeeericeeiesceete ettt reaens | etetsiet ettt ettt et bttt et e et esn s
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccceueiirrireieiiiiieieeiesiesessiesie s | sevssssiesissssse bbb snee 9,978,775 | oot 9,978,775 | oot 0 [ o 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11)......ciiiieiiieiiiiieiisicetssstetes st ssseetesssssessssssessssssessssssens | sssesessssessssssesessssssessssssesessssesassssesessnsens 9,978,775 | oot 9,978,775 | oottt 0 | et 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........cccccoeovevrevereennnn.
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, E03, E04, EOS5, E06, E07, E08, E09
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SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligation:
912828 M8 0 |UNITED STATES TREASURY... M.... ..3,813,883 |...101.129 3,842,898 ...3,819,325 (1,202) [ coovvoverreernniees [ vvreererinessenniens s 2.000 |...... 1.819 |MN...... .6,645 .58,000 | 08/07/2019. | 11/30/2022.
912828 YW 4 [UNITED STATES TREASURY......ciiuuiiimmiriimiinssssmsssmssssnssenssssessnssssssssnsssnsenes | veneees 19,729,941 |...100.098 19,769,287 .19,730,051 110 [ [ [ 1.625 |...... 1.660 |JD....... 4,907 12/24/2019. | 12/15/2022.
0199999. U.S. Government - Issuer Obligations............ccocuiiciiiniiiiiieisiississi i 23,543,824 XXX ....23,612,185 23,549,376 | .o 0 (1,092) 0 0 XXX XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36225B QN 1 | GINNIE MAE | GNMA [ 7.500% 781361.... 4].. .6,260 |...108.509 6,478 L5970 | ....... 6,089 9 | [ [ 7.500 |...... 6.567 | MON... .37 11/19/2001. | 12/15/2025.
0299999. U.S. Government - Residential Mortgage-Backed Securities ..6,260 XXX . 6,478 | .. D970 [ 6,089 | ..o 0 9 0 0 XXX XXX XXX | ... .37 XXX XXX
0599999. Total - U.S. GOVEIMMENE........ivruirisiieeissrsisesssesesssssssssssssssenssensssesssnssssnsaa 23,550,084 XXX | s 23,618,663 | ......ccce.. 23,555,970 | ..o 23,555,465 | ...oovviniiiinins 0 (1,083) 0 0 XXX XXX XXX | s 21,589 XXX XXX
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligations
13063C  JA 9 | CALIFORNIA STATE OF.......oviiiiiiieiirieiesinssiisesisnsesssesssssssessesssessssnsns. | coveens 2| 1FE 1,110,910 |...114.652 | .............. 1,146,520 | ....cocovunee 1,000,000 | ..ccovvveeee 1,049,533 [ ..o | ererieens (11,568) [ oo [ v [ e 5.000 |...... 3.631 |JDuecrs | v 4,167 | v 50,000 |03/20/2014. | 12/01/2030.
882722 ZN 4 | Texas State Of ... ensssnssssssensssisssnssssssssnssnsnne | censees | | eesenenenes 2| 1FE| o 1,130,380 |...105.406 ..1,054,060 1,000,000 ...1,026,688 Q25 | T [TRRRR PO 5.000 |...... 3.249 |FA......| .. 20,833 | oo 50,000 | 12/19/2012. | 08/01/2036.
1199999. U.S. States, Teritories & Possessions - Issuer Obligations.............cccniiene: 2,241,290 XXX ..2,200,580 | ..... .2,000,000 ..2,076,221 L0 (27,813) 0 0 XXX XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUAranteed).........cueuerererererssressrrsserssenssesssssissersssssenas 2,241,290 XXX s 2,200,580 | ..ovreeens 2,000,000 | ..oovvernnes 2,076,221 | .o (V)] (27,813) 0 0 XXX XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
282726 DZ 8 ‘ EL CAMINO CA CMNTY CLG DIST.....ooiviirirnrirsirisrissrssnssenssssesssnsssnsssssenes | eveees | o 2| 1FE 1,879,448 |..109.144 | .ccocvvnens 1,910,020 | ..cooovrnenes 1,750,000 | ..ccoovveene 179471 [ | v (16,129) [ .ovverevenrenennns | e | e 5.000 |...... 3.950 |FA...coo| v 36,458 | ... 87,500 | 03/24/2014. | 08/01/2037.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations..........c..uvririeinsiissiseissssissnienes 1,879,448 XXX | s 1,910,020 | ..cooovrennes 1,750,000 | ..oooovnenne 1,794,711 [ s (V)] [ (16,129) 0 0 XXX XXX XXX | s 36,458 | ...oon. 87,500 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: 1,879,448 XXX ] s 1,910,020 | ..coovvnvveee. 1,750,000 | ..coccennee 1,794,711 | o 0 [ (16,129) 0 0 XXX XXX XXX ] 36,458 | .......... 87,500 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
452252  LX 5 [ILLINOIS ST TOLL HWY AUTH.....coviiiririieinireirersisiesisissssisensssssessensssiens | wovenes 2] ... 1FE 593,775 |..116.371 | .................581,855 | ....... 500,000 563,693 (VRN E) | [N DO PP 5.000 25,000 | 05/19/2016. | 01/01/2041.
544435 4M 9 |LOS ANGELES CALIF DEPT ARPTS A....covutriririerirrenenissisesssessesesseesssssnes | veeees 2| 1FE 288,653 |..113.920 | .................284,800 | ....... 250,000 274,238 | ..o | e (12,197) [ o [ e [ e 5.000 .12,500 | 04/29/2016. | 05/15/2045.
575830 CL 0 |MASSACHUSETTS ST DEV FIN AGY.....oviuiiiriineireiseersneiseiissesessssissssinns | cevees 2| 1FE 1,025,820 {...105.177 | ccceeeree 1,050,770 | e 1,000,000 | ..coovvrenne 1,004,058 (3,077) 5.250 52,500 | 08/02/2011. | 04/01/2037.
57586N  C5 8 | MASSACHUSETTS ST HSG FIN AGY.....otviiiiiirinirierierererissiiesiessinenieenns | cvvees 2| 1FE 500,000 |...105.942 | ................529,710 | ....... 500,000 500,000 [ ..oorverrirerirriiinis | evrrnerierinreienes | e | e | 4.250 21,250 | 06/17/2015. | 12/01/2040.
592643 BQ 2 |METROPOLITAN WASHINGTON D C AR....ccouivrmrimeererisnrnensensssessnsssssnens | woeees 2| 2FE 536,160 |...133.283 ....500,000 533,063 (2,508) [ ..ooernerrerrerins | cevrrrineriserineens | e 6.500 .32,500 | 01/05/2015. | 10/01/2044.
64970H EU 4 |[NEW YORKNY CITY HSG DEV CORP...... FEUTRRTOTRRRRPORR TR 2] ... 1FE 1,260,938 |...106.865 1,250,000 | ...ovvvenee 1,255,166 (1,234) [ oo e s 3.700 46,250 | 01/07/2015. | 11/15/2034.
64988R  FJ 6 |NEW YORK ST MORTGAGE AGENCY NeW YOrk Sta..........cocveererneernererrennens [ eovveee o [ eorerirenes 2| 1FE| oo 1,500,000 |...102.796 | ..............1,541,940 | ............ 1,500,000 | ..ccoovvvenne 1,500,000 [ ..oceoueeerrnerienins | rererreereninsinenins | vererseersesinsiens | e | e 3.700 55,500 |02/13/2013. | 10/01/2038.
64990C EJ 6 |NY STDORM AUTH NEW YORK UNIV......ccoomiiimiimiineieiieeirseiseissesissienins | ceies 2| 1FE 548,545 |..111.787 | ..ccccee0rrn.558,935 | oo 500,000 532,981 | .o | e (11,622) [ oo | e [ 4.000 .20,000 | 06/02/2016. | 07/01/2039.
650116 AH 9 |NEW YORK TRANSN DEV CORP........ccccovvrmiririicinieieninerieneseeiesisssesssninens | veenes 2| 2FE 267,080 |...106.796 | .................266,990 | ....... 250,000 260,017 (4,867) [ ..o | e | e 4.000 .10,000 | 05/18/2016. | 07/01/2031.
650116  AQ 9 |NEW YORK TRANSN DEV CORP........cccovvuurirrircimeisnsineriesisseessssssessasnsnss | seeees 2| 2FE 286,778 |..111.412 | .....c.e........278,530 | ....... 250,000 271,667 | .o | e (12,573) [ oeveereneerneeinns [ cerverineineeiseines [ e 5.000 .12,500 | 06/16/2016. | 07/01/2041.
717794 AV 3 |PHILADELPHIA AUTHORITY FOR IND 2| 1FE 315,766 |...114.977 285,000 302,925 (3,040) ......5.000 .14,250 | 06/24/2015. | 04/01/2033.
735240  J7 9 | PORT OF PORTLAND......cotiuurimirimeineimersssssenssensssesssnsssssensenssssssssssssssnens | seneees 2| ... 1FE 45,871 |..116.060 | ..coovcrvenrn 46,424 | i 40,000 43,392 (554) | cevernrereerneinnens [ e [ e 5.000 ...2,000 |03/06/2015. | 07/01/2038.
837151 RW 1 |SOUTH CAROLINA PUBLIC SERVICE.........ccocosturmrrimiieiierierernneississsiinseens | eovneee | [ reeriveers | vevens 1FE| cooiine 1,022,613 |..100.221 | ..............1,087,398 | .............. 1,085,000 | ...ccoevenee 1,041,890 | .o | e 10,105 | oo | e | e 2.388 .25,910 | 01/23/2018. | 12/01/2023.
917393 BN 9 |UTAHCNTY... 2| 1FE 271,525 |...106.112 . 250,000 262,564 (7,913) .....4.000 .10,000 | 06/30/2016. | 05/15/2047.
928077  HD 1 |VIRGINIA PORT AUTH.....ooiiiiriiieieiieriesiiessesiseessssss st ssseessssssssnns | seeees 2| 1FE 505,778 |...118.916 | ..ccccce0rrn535,122 | oo 450,000 482,313 (5,232) [ cooueererenerrnerins | eeernrineiierineinns | e 5.000 . ceerennnn22,500 | 03/05/2015. | 07/01/2035.
928077  HE 9 |VIRGINIA PORT AUTH......coiiiiiiiiiiimisiiisrinsisssenississsssssessssssssssssssenssssssessnsones | aerenns | an | svsveenes 2] ... 1FE ..1,121,210 |...118.916 .1,000,000 )} IO [TRRRRR FRR 5.000 |...... 3.581 | JJ...... ceeeenn25,000 | e 50,000 | 03/05/2015. | 07/01/2036.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 10,090,512 XXX ...10,547,826 | . .9,610,000 ) 0 0 XXX XXX XXX | s 122,403 ..412,660 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortg
3131XH WJ 1 |FEDERAL HOME LOAN MORTGAGE COR FHLMC 3.5......c.cocvurerermieririirines [ voenes 802,649 |...105.411 802,493 (156) | evevnvereereeeriens [ erveererinrerserienns [ e 3.500 .2,306 10/15/2019. | 12/01/2041.
314008 AH 8 | FEDERAL NATIONAL MORTGAGE ASSO. 2,604,182 |...104.936 ..2,649,925 2,593,636 (6,153) .....3.500 7,365 01/05/2018. | 12/01/2047.
31417D  SP 9 | FEDERAL NATIONAL MORTGAGE ASSO.......ccoiiimiinirnisssirsrississsssssssssssssnses | covenes ..1,394,673 |...105.096 1,416,182 | .......... 1,347,510 | .o 1,391,928 235 | [ | 3.500 . .3,930 11/16/2015. | 11/01/2042.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... 4,801,504 XXX 4,899,511 ..4,788,057 (6,074) 0 0 XXX XXX XXX 13,601 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ 14,892,016 XXX ....15,447,337 14,686,286 | ...ooovovriiienn0 | i (95,701) 0 0 XXX XXX XXX XXX XXX
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Annual Statement for the year 2019 ofthe  IMl@tropolitan Casualty Insurance Company

SCHEDULE D - PART 1

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

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
000000 00 O |SUMMARY ADJUSTMENT......ccovumrrermmrernrrnneernnissesnssnsssnssssensenssssensenssnsens | sevenes | oo | erennennne | oeen TFE | it [ | e | e | o .19,500 | 12/31/2019. | 12/31/2021.
002824 BF 6 | Abbott Laboratories. 1,153,778 |...109.265 ..1,235,789 .1,131,000 . (2,282) [ oo | e | s 3.750 42,413 | 05/18/2017. | 11/30/2026.
110122 BG 2 |BRISTOL-MYERS SQUIBB CO........ccccoveiirimriiiniinniinsienisssissississssninnnns. | eeveee | oo [ eovenivenns | e TFE | i 983,876 |...103.333 ..1,033,329 1,000,000 984,533 657 3.250 11/20/2019. | 08/15/2022.
224399 AR 6 |CRANE CO....ccovvvrvrerrrcrinerierienireenns ...1,502,890 |...106.986 ..1,604,791 1,500,000 8 | e [ s [ 4.450 12/10/2013. | 12/15/2023.
42307# AA 6 |HEITMAN AMERICA REAL ESTATE HO.. 1,000,000 |...107.247 .1,072,473 .1,000,000 3770 02/15/2018. | 02/15/2027.
42307# AB 4 |HEITMAN AMERICA REAL ESTATE HO.. ...1,000,000 |...107.339 ..1,073,390 1,000,000 1,000,000 | i [ | | e | 3.770 03/27/2018. | 02/15/2027.
74834L  AS 9 | QUEST DIAGNOSTICS INCORPORATED GTD-bY-SU......couvmmrirrrmerirecerncenns [ veeees 998,330 |...103.323 ..1,033,230 1,000,000 999,749 191 | e [ e [ e 4.700 03/21/2011. | 04/01/2021.
761713 BG 0 |REYNOLDS AMERICAN INC.....ovouiiriiiiiriieineieiissisesisessssisessssssesssnnes | soeees [ I 1 2FE| e 2,142,220 |...107.689 | ... 2,153,770 | ..... .2,000,000 | ... 2,098,717 | covovvvverrerrneiinne | e (17,078) [ oovererereverireinns [ v [ e 4.450 05/16/2017. | 06/12/2025.
82481L  AD 1 | SHIRE ACQUISITIONS INVESTMENTS.......ccooeverimimimiriinerirenireresseississesinns | voenes D 2| 2FE 983,540 |...103.060 | .......coo.... 1,030,595 | ..coovvvvenes 1,000,000 987,657 1,605 | oo | e | s 3.200 05/17/2017. | 09/23/2026.
98978V  AB 9 [ ZOETIS INC 3.25% 2/1/2023.........cvooeveeeeeereeeereeeeeeeeeeeeeeereneeeeeeneeeseeseneeseeens | ceveeae 2| 2FE 943,690 |...102.950 1,029,504 1,000,000 | . 978,672 6,377 3.250 12/11/2013. | 02/01/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations. ... | woveneenes 10,708,324 XXX ....11,266,871 ...10,631,000 | ........... 10,697,462 | ..o | o, (10,482) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
125086 AX__ 4 |UBS COMMERCIAL MORTGAGE TRUST..... [ [ ]t ] ot PM] 4,119,712 |..106.229 4249167 | ... 4,000,000 | oo 8,096,416 | oo | e (11,353) | | s | e 3.907 |.....3.557 | MON... 11/21/2017.| 11/01/2050.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities s 4,119,712 XXX 4,249,167 | ..... .4,000,000 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Secuntles
38013T AE 1 |GM FINANCIAL AUTOMOBILE LEASIN.........ccoriiernrirnrnnisinnierisnsseensnsnenes | evenee | oo [rovnceninndh | i 1FE ..1,499,859 | ..... 99.912 1,500,000 | ..coccerenee 1,499,879 20 | e | e [ 2.030 |...... 2.042 |MON.. .10,658 | 08/06/2019. | 07/20/2023.
44935R  AD 0 |HALST_19-B 4] ... 1FE]| .. 999,923 |..... 99.844 1,000,000 999,933 10 | e [ e [ e 2.030 |...... 2.041 |MON.. ...6,879 | 08/06/2019. | 06/15/2023.
80286H AD 1 | SANTANDER DRIVE AUTO RECEIVABL........ccovvviriererineisieninsisisssiessssisenes | evenee |0 | vevreernns 41 ... 1FE| o 2,499,734 |..100.148 | ....ccccoenne 2,503,689 | ...cocvunee 2,500,000 B3 | e | e [ 2.160 |...... 2177 {MON... | ..cco00.n. 2,400 | ..o 17,100 |08/13/2019. | 11/15/2022.
92212K  AA 4 |VANTAGE DATA CENTERS ISSUER LL......coiviiiisiiesisssiesisssissiissssensisens | ennie | oo | oevianinns 4] ... 1FE| i 1,245,833 |...100.631 ..1,253,693 1,245,833 | oo 1,245,833 | oo [ [ | e | s 3.188 |...... 3.209 | MON... .14,232 | 07/30/2019. | 07/15/2044.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securmp .................... 6,245,349 XXX .6,254,501 | ..... 6,245,833 | ............6,245442 | ...................... 93 0 0 XXX XXX XXX 48,869 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ...t enes 21,073,385 XXX | s 21,770,539 | ... 20,876,833 | ........... 21,039,320 | ..ooovvviiniiennn0 | o, (21,742) 0 0 XXX XXX XXX | s 79,913 | ... 609,712 XXX XXX
Totals
7699999.  Total - ISSUET OBlIGAHONS. . ... rvvrererserestierssiessisesssesssss s ser st enssnsanes | snssesenes 48,463,398 XXX ] e 49,537,482 | ............ 47,541,000 | .......... 48,015,999 | .o [ e (145,143) 0 0 XXX XXX XXX XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES. ... riuiirririiriisisssiissrseriessssesssnissnena 4,807,764 XXX s 4,905,989 | ..o 4,669,370 | ..ot 4,794,146 | oo (6,065) 0 0 XXX XXX XXX XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMLIES. ............v.oierieiiieiieieieieie ettt nsesse s ensensensnss | crsessssesaas 4,119,712 XXX ..4,249 167 .4,000,000 | .............4,096,416 | ......cccooeeee | e (11,353) 0 0 XXX XXX XXX XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMES. .........uviiiviririiiiniiinniniiines 6,245,349 XXX .6,254,501 | ..... .6,245,833 93 0 0 XXX XXX XXX XXX XXX
8399999, Grand TOtAl - BONGS..........cuurverrrrerireireiieeiseise sttt ssssesniasinns | eieesiesed 63,636,223 XXX | s 64,947,139 | ............ 62,456,203 | ..........63,152,003 | .....cccorvrrrrcan0 | i (162,468) 0 0 XXX XXX XXX XXX XXX
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Sch.D-Pt.2-Sn. 1
NONE

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

E11, E12
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Annual Statement for the year 2019 ofthe  IMl@tropolitan Casualty Insurance Company

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9

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

912828 M8 0 |UNITED STATES TREASURY.......ccccvvvue 08/07/2019........ Citibank - Russia 1,829,816 | oo 1,800,000 6,787

912828 YW 4 |UNITED STATES TREASURY.......ccccovueene 12/24/2019........ HSBC SECURITIES.......ooviiriiiiniiisisssssensssissenssssssssns s ssssssnssssena 19,729,941 9,646

0599999.  Total - BONAS = U.S. GOVEIMMENL.........cuiueiiiiteiteisetesieiseieestessess et sesssesssssetsssessesssssssesssssessssessessessssessassessnss | sesesessessesassassessessesassassessssssessessessssessessessssessessessssassessessssessassessnsansessesssssnsassessnsanes 21,559,757 16,433
Bonds - U.S. Special R e and Special A

3131XH  WJ 1 |FEDERAL HOME LOAN MORTGAGE COR FHLMC 3.5...... I 10/15/2019........ Tax Free EXChange......oocovreeieiniiinsinsiissisensssninns 808,446 | ..o 795,867 | oo 1,315

3199999. Total - Bonds - U.S. Special REVENUE aNT SPECIAl ASSESSIMENS. ... vuurvursuirserssrersesersssessssssssessasssessasssseseses | eesessassasesessassasssasssessaesseeseeseee e ees 44881 ee 884888ttt 808,446 | ....coovvrrrrireiieieierins 795,867 | oo 1,315
Bonds - Industrial and Mi:

110122 BG 2 |BRISTOL-MYERS SQUIBB CO 11/20/2019........ Tax Free EXChange........c.vvevviiveiniiereineiesisnnnes 983,876 | ..o 1,000,000 8,576

38013T AE 1 |GM FINANCIAL AUTOMOBILE LEASIN 08/06/2019........ BANK OF AMERICAN.A...... 1,499,859 .....1,500,000

44935R  AD 0 |HALST_19-B 2.030% 06/15/23 . . 08/06/2019........ BANK OF AMERICANAA...... 999,923 1,000,000

80286H AD 1 |SANTANDER DRIVE AUTO RECEIVABL........c.cocvmiviirirrirsriieiisniienirenes 08/13/2019........ JP MORGAN SECURITIES LTD LDN....... SRR 2,499,734 | ..o 2,500,000

92212K  AA 4 |VANTAGE DATA CENTERS ISSUER LL......cooiiiiriinisirisnininicenns 07/30/2019........ BARCLAYS CAPITAL INC.... 1,250,000 .....1,250,000

3899999. Total - Bonds - INAUSHTIAl ANA MISCEIIANEOUS.............cveivreveieiieteiieiteiecieieite ettt seetssee st seseesssess et ebessens  eesssessessesassessessessesessessebsessesesses et essessessessesessessesesensesses st essessessesansessesssssssessessesnes 7,233,392 8,576

8399997. Total - BONAS = Part 3.ttt s 29,601,595 26,324

8399999.  Total = BONGS.....v.reuiereiisriseiseriseis s 29,601,595 26,324

9999999. Total - Bonds, Preferred @and COMMON SOCKS...............cv.iiieiiiriiiieieiieiieieiiesiesi e steiee | eebisessetes et s e ee sttt 29,601,595 26,324
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Annual Statement for the year 2019 ofthe  IMl@tropolitan Casualty Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
36225B QN 1 |GINNIE MAE | GNMA | 7.500% 781361................ + | 12/01/2019. | VAHOUS.......coorvenrirrirrirreiniienriesierereens 2654 | 2654 | o 2783 2703 | ... (49) (49) 2654 |0 98 | 12/15/2025.
912828 3N 8 | UNITED STATES TREASURY... o | 12032019, | VAOUS. oo | | 7499921 | ...... 7,500,000 | ... 7475113 | o T487,150 [ oo | o 12,545 [ oo | o 12,545 | v | s 7,499,695 | oo | o226 [ 226 | 137,313 | 12/31/2019.
912828 B3 3 |UNITED STATES TREASURY... o | | OUBY2019. | VIIOUS. oot | i | 175,000 | ... 175,000 | .o 175,158 175,003 | oo | o (3) 3) 175,000 [ e [ | s | s 1,313 | 01/31/2019.
912828 G6 1 | UNITED STATES TREASURY ..ooovvivsvce o | TAIBOI2019. | MRRUIHY.oovvvrsvsescscsnn | ] 18,000,000 | ....18,000,000 | .....17,763,786 17,804,082 | e | e 195,938 [ oo | o LEECE: I — 018,000,000 0. 270,000 | 11/30/2019.
912828 G9 5 |UNITED STATES TREASURY | 1213112019, | VAOUS. .ot | s | v 2,400,000 | ......2,400,000 | .......2,395,880 | ... 2,399,150 ... 850 850 | oo | o 2,400,000 | oo | e | 0 |.....39,000 | 12/31/2019.
0599999, B L 28,077,575 | .....28,077,654 | ....27,812,720 | ........ 27,868,068 | ......co.c. 0] 209,281 0 209,281 0 28,077,349 0 226 206 | ...447,724 | XXX
Bonds - U.S. States, Territories and Possessions
341150 A8 3 |FLORIDAST 5.000% 07/01/27...covvsvsvsvrvvc [ [07/01/2019.[Call  101.0000.....vcvsvvsscon | s | oo 1,717,000 | ...... 1,700,000 | ...... 1,845,486 ..1,724,494 (8,003) 1,716,490 ](16,490) | .......(16,490) | ....102,000 | 07/01/2027.
1799999, Total - Bonds - U.S. States, Teritories & POSSESSIONS....vsvrvrsvvsvss ovsivssvssinsvsins 717,000 700,000 845,486 1,724,494 0 (8,003) 0 1,716,490 | o0 [ (16,490) 16,490)| ....102,000 | XXX
Bonds - U.S. Special Revenue and Special Assessment
088563 UK 5 | BEXAR TEXMET WTR DIST Bexar TX Metropol.. | .. | 05/01/2019. | Call - 100.0000..c..coovosvcsvsvvsssinns | 1,000,000 | ....... 1,000,000 | ......... 969,990 | .ovo 998,511 | oo | s 1,489 1,489 [ oo | o 1,000,000 [ oo | oo | e 0 25,000 | 05/01/2039.
3131XH WJ 1 |FEDERAL HOME LOAN MORTGAGE COR .| 12/01/2019. | Various
FHLMC 3.5 5718 801,113 | oo 5797 5797 | .. (80) (80) 5718 | oo | e | L 23 [ 12001/2041.
3132GL EA 8 |FEDERAL HOME LOAN MORTGAGE COR | 10/15/2019. | VaHOUS....vrcoeeoeeereeeeesoesresseesore
FHLMC3S 962,411 | 1o 949,832 | o 968,866 | ..o 965,266 | oo | (2.875) 2875) | o o 86241 | o 0....26517 | 1210172041,
3140Q8 AH 8 |FEDERAL NATIONAL MORTGAGE ASSO.... [ 1200172019, | VAIIOUS .o | 312,688 | ......... 312,688 | .......... 322,459 | oo 321,915 | oo | v (9,227) [CT24) O IR L1/ : - 3 DOONITN DO VNN ) B B 6,836 | 12/01/2047.
31417D  SP 9 | FEDERAL NATIONAL MORTGAGE ASSO.... -| 12/01/2019. | Paydown 231,786 231,786 ..239,898 239,386 | ..vvovvvevvvvevrenns | i (7,600) (7,600) SO 1 B O 4,855 |11/01/2042.
462590 JF 8 |IOWA STUDENT LN LIQUIDITY CORP. [ 1200172019, | VAIOUS. ..o | 725,000 | ......... 725,000 729517 726,563 | ... (298) (298) (1,265) ] ....vron(1,265) | ... 24,250 | 12/01/2021.
837151 RW 1 |SOUTH CAROLINA PUBLIC SERVICE.. - 1011672019 | Call - 102.3520. cooscssvssvvmssmsscssenss | 936,521 915,000 ..862,388 870,123 | ... 6,705 6,705 038172 | 038172 | 40,640 | 12/01/2023.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments............ c.oocovricciiecinenns 174,124 935,419 098,915 4127581 | o0 | (11,886) | ovvovoersc0 | oo (11,886) [ o0 | v 8,115,696 |0 | .......36,907 | .........36,907 | ... 128,121 XXX
Bonds - Industrial and Miscellaneous
151020 AH 7 |CELGENE CORPORATION = 3.250% 08/15/22.... | . | 11/20/2019. | Tax Free Exchange... 983,876 | ... 1,000,000 | ... 954,160 | v 979,005 [ v | o 4,871 V7 PO B ;X X7 TR DRI B 0 |....42,076 | 08/15/2022.
34354P AD 7 |FLOWSERVE CORPORATION 4.000% 11/15/23) .. | 09/23/2019. | MESIROW FINANCIAL.
AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA 515,700 | ..........500,000 oo 497,052 | .. 406 406 ceerrersn BT A58 | o 17,222 | 1111512023,
92212K  AA 4 |VANTAGE DATA CENTERS ISSUER LL.............. .. [12/15/2019. | Paydown.........cvvvvvnsevvisseessiissssisiisss | AA67 | o 4,167 VR T:yA P 0 Ty 20 [ ] R | P 31 | 07/15/2044.
3899999. Total - Bonds - Industrial and MiSCElaNEOUS.........c.vvvssvssvssssssinsssins s 001,503,743 | ......1,504,167 | ......1,452,857 | .......... 1,480,224 | oo 0 5,277 0 5,277 [ 1,485,501 | oo 0]....18242 | ... 18,242 | ...... 59,329 | XXX
8399997, Total - BONMS - P 4. .os vttt s | 35,472,442 | ....36,217,240 | .....35,209,978 | ........ 35,200,367 | oo | 194,669 | oo 0 s 194,669 0 35,395,036 0. 38,885 | ........ 38,885 | ...737,174 | XXX
8399999. TOtBI = BOMGS.. v e | 35,472,442 | ....36,217,240 | .....35,209,978 35,200,367 | oovrsiieesi | s 194,669 IR LTR N — [ 35,395,036 | oo 0| 38,885 | ..o 38,885 | ...737,174 | XXX
9999999, Total - Bonds, Preferred and COMMON StOCKS.......o..ccvvvsvvvessvvssiisessiis v | 35,472,442 XXX | 35,209,978 35,200,367 | vvovocvrrc0 | e 194,669 ....194,669 0 35,395,036 0| 38,885 | ......... 38,885 |...737,174 | XXX




Annual Statement for the year 2019 ofthe IMl@tropolitan Casualty Insurance Company

Sch.D -Pt. 5
NONE

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

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26



Annual Statement for the year 2019 ofthe IMl@tropolitan Casualty Insurance Company

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
JP Morgan Chase. NEW YOrK, NEW YOTK......cocveviieiiieieieieieieieiis e sssvesesisiesessnenenennees | ceevenens 1,021,604 | XXX
0199999. Total - Open Depositorie: XXX | XXX 0 0 1,021,604 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 1,021,604 | XXX
0599999. Total Cash XXX XXX 0 0 1,021,604 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 674,423 | 4. April 355,800 | 7. July. 263,588 | 10. October. 220,679
2. February. 122,579 | 5. May. 391,334 | 8. August 588,452 | 11. November. 381,510
3. March 350,429 | 6. June 252,693 | 9. September. 31,807 |12. December. 1,021,604

E27
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Annual Statement for the year 2019 ofthe  IMl@tropolitan Casualty Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CUsIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
U.S. Government Bonds - Issuer Obligations
UNITED STATES TREASURY 12/03/2019 01/28/2020....... 1,196
UNITED STATES TREASURY 12/31/2019 02/25/2020....... ) 371
0199999, U.S. GOVEINMENt BONMS = ISSUBT ODIGALONS. .......:11ereeveeeessssss st 81111111 RS ARS8 sssssssnsssssssnnss | QQIRTTE | | e 1,567
0599999. Total - U.S. GOVEMMENT BONGS.........c.uuiriessieriiisiiiss st 1,567
Total Bonds

7699999. Subtotals - Issuer Obligations.......

8399999. Subtotals - Bonds.

8899999. Total - Cash Equivalents




Annual Statement for the year 2019 ofthe IMl@tropolitan Casualty Insurance Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona
4. Arkansas... . | AR VSD BY INS CODE SECTION 23-63-206. 115,585 116,298
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida . .
11, GeOrgia. ... GA|.. GA RSD Section 33-3-9 35,178 35,395
12.  Hawaii HI
13.  Idaho. D]..
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22.  Massachusetts MA RSD CH 175 SECTION 151 100,509 101,129
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32.
33.
34. NC RSD Statutes GS 58-5-5 and 58-5-10 301,526 303,387
35.  North Dakota.
36.  Ohio...
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. FOR THE BENEFIT OF ALL POLICYHOLDERS 2,020,222 2,032,691
41, South Carolina.............ccceevveeereees SC RSD BY INS CODE SECTION 38-9-80. 175,890 176,976
42.  South Dakota
43, Tennessee..........ouwvmrieinninnns
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59. Total XXX XXX 2,020,222 2,032,691 728,687 733,185
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0
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Assets Schedule P-Part 2H-Section 1-Other Liability-Occurrence 58
Cash Flow 5 Schedule P-Part 2H-Section 2-Other Liability-Claims-Made 58
Exhibit of Capital Gains (Losses) 12 | Schedule P-Part 2I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 59
Exhibit of Net Investment Income 12 | Schedule P-Part 2J-Auto Physical Damage 59
Exhibit of Nonadmitted Assets 13 | Schedule P-Part 2K-Fidelity, Surety 59
Exhibit of Premiums and Losses (State Page) 19 | Schedule P-Part 2L-Other (Including Credit, Accident and Health) 59
Five-Year Historical Data 17 | Schedule P-Part 2M-International 59
General Interrogatories 15 | Schedule P-Part 2N-Reinsurance — Nonproportional Assumed Property 60
Jurat Page 1 | Schedule P-Part 20-Reinsurance — Nonproportional Assumed Liability 60
Liabilities, Surplus and Other Funds 3 | Schedule P-Part 2P-Reinsurance — Nonproportional Assumed Financial Lines 60
Notes To Financial Statements 14 | Schedule P-Part 2R-Section 1-Products Liability-Occurrence 61
Overflow Page For Write-ins 100 | Schedule P-Part 2R-Section 2-Products Liability-Claims-Made 61
Schedule A-Part 1 E01 | Schedule P-Part 2S-Financial Guaranty/Mortgage Guaranty 61
Schedule A-Part 2 E02 | Schedule P-Part 2T-Warranty 61
Schedule A-Part 3 E03 | Schedule P-Part 3A-Homeowners/Farmowners 62
Schedule A-Verification Between Years 8102 | Schedule P-Part 3B-Private Passenger Auto Liability/Medical 62
Schedule B-Part 1 E04 | Schedule P-Part 3C-Commercial Auto/Truck Liability/Medical 62
Schedule B-Part 2 E05 | Schedule P-Part 3D-Workers' Compensation (Excluding Excess Workers Compensation) 62
Schedule B-Part 3 E06 | Schedule P-Part 3E-Commercial Multiple Peril 62
Schedule B-Verification Between Years SI02 | Schedule P-Part 3F-Section 1 -Medical Professional Liability-Occurrence 63
Schedule BA-Part 1 EQ7 | Schedule P-Part 3F-Section 2-Medical Professional Liability—Claims-Made 63
Schedule BA-Part 2 E08 | Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 63
Schedule BA-Part 3 E09 | Schedule P-Part 3H-Section 1-Other Liability—Occurrence 63
Schedule BA-Verification Between Years SI03 | Schedule P-Part 3H-Section 2-Other Liability-Claims-Made 63
Schedule D-Part 1 E10 | Schedule P-Part 31-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 64
Schedule D-Part 1A-Section 1 SI05 | Schedule P-Part 3J-Auto Physical Damage 64
Schedule D-Part 1A-Section 2 SI08 | Schedule P-Part 3K-Fidelity/Surety 64
Schedule D-Part 2-Section 1 E11 | Schedule P-Part 3L-Other (Including Credit, Accident and Health) 64
Schedule D-Part 2-Section 2 E12 | Schedule P-Part 3M-International 64
Schedule D-Part 3 E13 | Schedule P-Part 3N-Reinsurance — Nonproportional Assumed Property 65
Schedule D-Part 4 E14 | Schedule P-Part 30-Reinsurance — Nonproportional Assumed Liability 65
Schedule D-Part 5 E15 | Schedule P-Part 3P-Reinsurance — Nonproportional Assumed Financial Lines 65
Schedule D-Part 6-Section 1 E16 | Schedule P-Part 3R-Section 1-Products Liability—Occurrence 66
Schedule D-Part 6-Section 2 E16 | Schedule P-Part 3R-Section 2—Products Liability—Claims-Made 66
Schedule D-Summary By Country Sl04 | Schedule P-Part 3S-Financial Guaranty/Mortgage Guaranty 66
Schedule D-Verification Between Years SI03 | Schedule P-Part 3T-Warranty 66
Schedule DA-Part 1 E17 | Schedule P-Part 4A-Homeowners/Farmowners 67
Schedule DA-Verification Between Years SI10 | Schedule P-Part 4B-Private Passenger Auto Liability/Medical 67
Schedule DB-Part A-Section 1 E18 | Schedule P-Part 4C-Commercial Auto/Truck Liability/Medical 67
Schedule DB-Part A-Section 2 E19 | Schedule P-Part 4D-Workers' Compensation (Excluding Excess Workers Compensation) 67
Schedule DB-Part A-Verification Between Years SI11 | Schedule P-Part 4E-Commercial Multiple Peril 67
Schedule DB—Part B-Section 1 E20 | Schedule PPart 4F-Section 1-Medical Professional Liability—Occurrence 68
Schedule DB-Part B-Section 2 E21 | Schedule P-Part 4F-Section 2-Medical Professional Liability—Claims-Made 68
Schedule DB—Part B-Verification Between Years SI11 | Schedule P-Part 4G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 68
Schedule DB-Part C-Section 1 SI12 | Schedule P-Part 4H-Section 1-Other Liability-Occurrence 68
Schedule DB-Part C-Section 2 SI13 | Schedule P-Part 4H-Section 2-Other Liability—Claims-Made 68
Schedule DB—Part D-Section 1 E22 | Schedule P-Part 4I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 69
Schedule DB-Part D-Section 2 E23 | Schedule P-Part 4J-Auto Physical Damage 69
Schedule DB-Part E E24 | Schedule P-Part 4K-Fidelity/Surety 69
Schedule DB-Verification Sl14 | Schedule P-Part 4L.-Other (Including Credit, Accident and Health) 69
Schedule DL—Part 1 E25 | Schedule P-Part 4M-International 69
Schedule DL—Part 2 E26 | Schedule P-Part 4N-Reinsurance — Nonproportional Assumed Property 70
Schedule E-Part 1-Cash E27 | Schedule P-Part 40-Reinsurance — Nonproportional Assumed Liability 70
Schedule E-Part 2-Cash Equivalents E28 | Schedule P-Part 4P-Reinsurance — Nonproportional Assumed Financial Lines 70
Schedule E-Verification Between Years SI15 | Schedule P-Part 4R-Section 1-Products Liability-Occurrence 71
Schedule E-Part 3-Special Deposits E29 | Schedule P-Part 4R-Section 2—Products Liability—Claims-Made 71
Schedule F-Part 1 20 | Schedule P-Part 4S-Financial Guaranty/Mortgage Guaranty 71
Schedule F-Part 2 21 | Schedule P-Part 4T-Warranty 7
Schedule F-Part 3 22 | Schedule P-Part 5A-Homeowners/Farmowners 72
Schedule F-Part 4 27 | Schedule P-Part 5B—Private Passenger Auto Liability/Medical 73
Schedule F-Part 5 28 | Schedule P-Part 5C-Commercial Auto/Truck Liability/Medical 74
Schedule F-Part 6 29 | Schedule P-Part 5D-Workers’ Compensation (Excluding Excess Workers Compensation) 75
Schedule H-Accident and Health Exhibit-Part 1 30 | Schedule P-Part 5E-Commercial Multiple Peril 76
Schedule H-Part 2, Part 3 and Part 4 31 | Schedule P-Part 5F-Medical Professional Liability—Claims-Made 78
Schedule H-Part 5-Health Claims 32 | Schedule P-Part 5F-Medical Professional Liability-Occurrence 77
Schedule P-Part 1-Summary 33 | Schedule P-Part 5H-Other Liability—Claims-Made 80
Schedule P-Part 1A-Homeowners/Farmowners 35 | Schedule P-Part 5H-Other Liability—Occurrence 79
Schedule P-Part 1B-Private Passenger Auto Liability/Medical 36 | Schedule P-Part 5R-Products Liability-Claims-Made 82
Schedule P-Part 1C-Commercial Auto/Truck Liability/Medical 37 | Schedule P-Part 5R—Products Liability—Occurrence 81
Schedule P-Part 1D-Workers’ Compensation (Excluding Excess Workers Compensation) 38 | Schedule P-Part 5T-Warranty 83
Schedule P-Part 1E-Commercial Multiple Peril 39 | Schedule P-Part 6C—Commercial Auto/Truck Liability/Medical 84
Schedule P-Part 1F-Section 1-Medical Professional Liability-Occurrence 40 | Schedule P-Part 6D-Workers’ Compensation (Excluding Excess Workers Compensation) 84
Schedule P-Part 1F-Section 2-Medical Professional Liability-Claims-Made 41 | Schedule P-Part 6E-Commercial Multiple Peril 85
Schedule P-Part 1G-Special Liability (Ocean, Marine, Aircraft (All Perils), Boiler & Machinery) 42 | Schedule P-Part 6H-Other Liability-Claims-Made 86
Schedule P-Part 1H-Section 1-Other Liability-Occurrence 43 | Schedule P-Part 6H-Other Liability-Occurrence 85
Schedule P-Part 1H-Section 2-Other Liability-Claims-Made 44 | Schedule P-Part 6M-International 86
Schedule P-Part 11-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 45 | Schedule P-Part 6N-Reinsurance — Nonproportional Assumed Property 87
Schedule P-Part 1J-Auto Physical Damage 46 | Schedule P-Part 60-Reinsurance — Nonproportional Assumed Liability 87
Schedule P-Part 1K-Fidelity/Surety 47 | Schedule P-Part 6R-Products Liability-Claims-Made 88
Schedule P-Part 1L-Other (Including Credit, Accident and Health) 48 | Schedule P-Part 6R-Products Liability—-Occurrence 88
Schedule P-Part 1M-International 49 | Schedule P-Part 7A-Primary Loss Sensitive Contracts 89
Schedule P-Part 1N-Reinsurance — Nonproportional Assumed Property 50 | Schedule P-Part 7B-Reinsurance Loss Sensitive Contracts 91
Schedule P-Part 10-Reinsurance — Nonproportional Assumed Liability 51 | Schedule P Interrogatories 93
Schedule P-Part 1P-Reinsurance — Nonproportional Assumed Financial Lines 52 | Schedule T-Exhibit of Premiums Written 94
Schedule P-Part 1R-Section 1-Products Liability-Occurrence 53 | Schedule T-Part 2-Interstate Compact 95
Schedule P-Part 1R-Section 2-Products Liability-Claims-Made 54 | Schedule Y-Information Concerning Activities of Insurer Members of a Holding Company Group 96
Schedule P-Part 1S-Financial Guaranty/Mortgage Guaranty 55 | Schedule Y-Detail of Insurance Holding Company System 97
Schedule P-Part 1T-Warranty 56 | Schedule Y-Part 2-Summary of Insurer's Transactions With Any Affiliates 98
Schedule P-Part 2, Part 3 and Part 4 - Summary 34 | Statement of Income 4
Schedule P-Part 2A-Homeowners/Farmowners 57 | Summary Investment Schedule Sl01
Schedule P-Part 2B—Private Passenger Auto Liability/Medical 57 | Supplemental Exhibits and Schedules Interrogatories 99
Schedule P-Part 2C-Commercial Auto/Truck Liability/Medical 57 | Underwriting and Investment Exhibit Part 1 6
Schedule P-Part 2D-Workers’ Compensation (Excluding Excess Workers Compensation) 57 | Underwriting and Investment Exhibit Part 1A 7
Schedule P-Part 2E-Commercial Multiple Peril 57 | Underwriting and Investment Exhibit Part 1B 8
Schedule P-Part 2F-Section 1-Medical Professional Liability-Occurrence 58 | Underwriting and Investment Exhibit Part 2 9
Schedule P-Part 2F-Section 2-Medical Professional Liability-Claims-Made 58 | Underwriting and Investment Exhibit Part 2A 10
Schedule P-Part 2G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 58 | Underwriting and Investment Exhibit Part 3 11

INDEX




	SUMMARY INVESTMENT SCHEDULE
	SCHEDULE A - VERIFICATION
	SCHEDULE B - VERIFICATION
	SCHEDULE BA - VERIFICATION
	SCHEDULE D - VERIFICATION
	SCHEDULE D - SUMMARY BY COUNTRY
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1 FOOTNOTE
	SCHEDULE D - PART 1A - SECTION 2
	SCHEDULE D - PART 1A - SECTION 2
	SCHEDULE DA - VERIFICATION
	SCHEDULE DB - PART A - VERIFICATION
	SCHEDULE DB - PART B - VERIFICATION
	SCHEDULE DB - PART C - SECTION 1
	SCHEDULE DB - PART C - SECTION 2
	SCHEDULE DB - VERIFICATION
	SCHEDULE E - PART 2 VERIFICATION
	SCHEDULE E - PART 2 VERIFICATION FOOTNOTE
	SCHEDULE A - PART 1
	SCHEDULE A - PART 2
	SCHEDULE A - PART 3
	SCHEDULE B - PART 1
	SCHEDULE B - PART 2
	SCHEDULE B - PART 3
	SCHEDULE BA - PART 1
	SCHEDULE BA - PART 2
	SCHEDULE BA - PART 3
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 2 - SECTION 1
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 3
	SCHEDULE D - PART 4
	SCHEDULE D - PART 5
	SCHEDULE D - PART 6 - SECTION 1
	SCHEDULE D - PART 6 - SECTION 2
	SCHEDULE DA - PART 1
	SCHEDULE DB - PART A - SECTION 1
	SCHEDULE DB - PART A - SECTION 2
	SCHEDULE DB - PART B - SECTION 1
	SCHEDULE DB - PART B - SECTION 2
	SCHEDULE DB - PART D - SECTION 1
	SCHEDULE DB - PART D - SECTION 2
	SCHEDULE DB - PART E
	SCHEDULE DL - PART 1
	SCHEDULE DL - PART 2
	SCHEDULE E - PART 1
	SCHEDULE E - PART 2
	SCHEDULE E - PART 3
	SCHEDULE E - PART 3 WRITE-INS
	INDEX

