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Statement for September 30, 2020 of the AFFILIATED FM INSU RANCE 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
1o BONGS...cveeieteci st | eenntiennes 1,697,082,308 | ...vvorverrerirreirnerirneiinens | eeeereeens 1,697,082,308 | ......cc..... 1,732,993,592
2. Stocks:
2.1 Preferred SIOCKS. ..o | st | e | e (U RN
2.2 COMMON SLOCKS.....vuuvererrisressiriseiserieessessess st nssesssssenssnens | cossesssnens 1,472,001,034 | ..o | e 1,472,091,034 | .....coe.ne. 1,406,861,546
3. Mortgage loans on real estate:
BT FIESEENS ... | srebrii i | sresnes e | e (U RN
3.2 Other than firStHIENS.........c.viiiiiiieeiiirc s | sreireiesiesirsss s ensienies | sresirssenss e | o (U N
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES)......cuvveveiteie ittt ettt s bbbt s bbb s sssessas | sesastesssssstessessssensessessnsanss | sessessesssessessessssnsessessnsans | essesessssessesssessessessnsns [0 RN
4.2 Properties held for the production of income (less §.......... 0
ENCUMDIANCES)......cuovieviiteiieicieie ettt ettt bbb st s bbb s snsesses | sesastesssssstessessssensessessnsanss | sessessesssessessessssnsessessnsans | essessessssessesssensessessnsns [0 ORI
4.3 Properties held for sale (less §.......... 0 €NCUMDBTANCES)......cvevveveiirireieiiiseieieiseiesesieiens | crenesesisssssesessstessesissenies | sessssessessssessesssssssessessssenss | sesessesssssssesessssessesesenes [0 RN
5. Cash ($.....90,372,491), cash equivalents ($.....90,394,045)
and short-term investments (§.......... 0) vttt | ersesesenienas 180,766,536 | ...coovvveerrrerreirirerieiieiiees | crevererieinns 180,766,536 | .......c........ 288,121,039
6. Contract loans (including §.......... 0 PIEMIUM NOLES).....cvivriviieieiieieieie et ssstenss | sersstessessssessessssssessessssssss | resessesssssssesessessssessessnsens | essessessssessesssssssessesnsans [0 RN
T DBIVALIVES. ...ttt bbbt | bbb | bbbttt | eebeesb bbbt (0 R
8. Other iNVESIEA SSELS.........cviriiiicie bbbttt estsenes | srbsenissisessssssiensssnsieniaenies | srisenisnnsinnss st | e (0 OO
9. Receivables fOr SECUMHES..........c.oviuiiiiiiii s | oo 1,053,418 | ..o | e 1,053,418 | ..o
10.  Securities lending reinvested collateral @sSets...........oeeurieieiiirieieiesieeseee e s | e AT T14,827 | ooooeeeeeeeseeeereeens | cvvvissieseiinaas AT, 714,627 | .o 39,211,085
11, Aggregate write-ins fOr INVESIEA @SSELS.........cueuiviiieieicieie e ssseseies | cessstessesesssssesessssnsenae (01 I {01 P (01 P 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §......... 0 charged off (for Title insurers only)
14.  Investment income due and aCCTUEM............c..euuririerieiierieeseseses s
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............cccceceees | ovvvereinnnee 166,897,638 | ...ccccvereee 25,526,777 | .coevrrnnee. 141,370,861 | ...covevneee. 176,939,610
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §$.......... 0 earned but Unbilled PrEMIUMS)..........cccvivriuririens [ e ieiens [ e essenies | sresesesessssessssssessessnsad [0 RN
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt ettt saensssansanns | srsestensenssstenseesnssessnssenaes | stersieseessessessnsnssentensinsees | ertesseseessestn s eseensenes (01
16. Reinsurance:
16.1 Amounts recoverable from FEINSUETS............vweurrereerinrmiessereseesssssssessssseesssesienes | cesnersnesssannes 73,840,648 |......covoviiiviiiicins | v 73,840,648 | ........cccoooue. 19,017,888
16.2 Funds held by or deposited with reinsured COMPANIES.............cceevererreeriiereeieeesiees | ceeereveseesnnns 2,492,708 | ...coveevereereiiieeeeeeens | e 2,492,708 | ...ocooevvreereriinns 13,398
16.3  Other amounts receivable Under reiNSUrANCE CONITACES...........c..cuvrrmreerrrirreiierisrisies | ceeeeesseesssesssesssssssenssns | sresssesssnessesssnessenssnnsens | eessesesesssssesssensssesssnnns (U
17.  Amounts receivable relating to UNINSUIEA PIANS...........cccvviviueiieieiiciscte et | crevesisse st sssssesesies | sessesessssesessssssssssesesssssess | sresiesessssssesessssssssssesenns 0 [
18.1 Current federal and foreign income tax recoverable and interest therBON.............cccceeiviieies | ceeriiieceeee e | e ssnnes | evesssesesss e esesens 0 [
18.2 Net deferred taX @SSEL........ccciiiiic s | srinini s | s | (U O
19.  Guaranty funds receivable or 0N AEPOSIL.............cccveieevevcieeseesee et seses | ersessesssssaeseesesa 43,568 | .o | e 43,568 | oo 54,237
20. Electronic data processing equipment and SOWATE............c..ccviiiieiiieiiceeeeis e eieeiens | ceerereeese e sbeseseaenns | stesesesssssesesssesesssesessnes | oevesisssesessssesssessesessnsens 0 [
21.  Furniture and equipment, including health care delivery assets ($.......... 0t | e | e | s 0 [
22. Net adjustment in assets and liabilities due to foreign €XChange rates...........ccoveviivicreiiiees | cererreeeeee e eieeins | e esnes | ereriseseses e naens 0 [
23. Receivables from parent, subsidiaries and affiliates.............ccccoveeviieiiereiecesceeeeeeiis | e 26,636,137 | ...coevereeireiiieeereeeeies | ceeveriseienienns 26,636,137 | .coeverviereeeeeeeere s
24. Health care (§.......... 0) and other amounts receivable
25. Aggregate write-ins for other than invested assets
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25).........cccuvermevereeimerieesseeessessseessessssessssessssessssssssessnns | cosnesesnes 3,691,069,852 | .....covvvrennee 25,526,777 | ..ovvvevnnes 3,665,543,075 | ...ccoenne 3,686,254,446
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........ccvureree [ corrrrnrenrirrineinnineiininsineins | coneensieessssnsssessssesssssssses | sessessessesssssssssesssssnsseens [0 TR
28, Total (LINES 26 @NG 27)......ooomcermrereeereeereeesseeesesessseesssessssssssse s sesssssssssssssssssesssssssssasssssses | sesssssseesns 3,691,069,852 | .....oovvvvennee 25,526,777 | ..vvveenne 3,665,543,075 | ...cccennv 3,686,254,446
DETAILS OF WRITE-INS
110, ettt R Rt | SesE et s et n st et | reessnest sttt nens | eeesseeess st L0
1102, ottt | SesE st n et s st et | reessnent sttt nens | eeess et L1
1103, ettt | sesE st ettt n st et | reeesnent sttt nens | eeess et L1
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccoeuererrereermenensneinnens | ovvrneereieisenseseensennenns (0 [0 O (01 R 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LN 11 @DOVE). ....urureurreireirisiinrisrieesissseseessmssnssns | cnnesssssessssssssnessessssnenas [0 {0 {01 P 0
2501. Equities and deposits in pools and aSSOCIAtIONS.............cccccecveevrerirereieeieeeice e | eveeveieissaenens 1,000,000 | ..oocvoeeerereieeeeeeeeee | e 1,000,000 | ...cocvevrrnee 1,000,000
2502. Cash CIEAINNG GCCOUNLS...........c.cvivieeieciiteitcise ettt ass et ssesesbastenes | sevsesaesssssssesens 8,547,631 | ..oevieeeeeeceeeeieees | e 8,547,631 | oo 7,408,636
2503. MiSCEllANEOUS TECEIVADIE............couvvieeireriieie ettt ssaesaens | sevsesaessssssesans 1,218,106 | .voveeecvceeceeieie | e 1,218,106 | ...coovvvveee. 1,800,096
2598. Summary of remaining write-ins for Line 25 from oVerflow page............ccceeerrrrenienrnnirninnes | cemeeneeeesesnsenseseesessenens L0 RN (0 (01 R 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE)......cuwererrerrersresmssnessesssssnessesssssnsaness | sesssessessssanens 10,765,737 | oo [V 10,765,737 | oo 10,208,732




Statement for September 30, 2020 of the AFFILIATED FM INSU RANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current accident year $.....293,6671,935).........cccccurierieciieiiesieesisses sttt sss s sannes | sssssssssessessiaesies 526,529,957 | oovvvrererriennnne 537,869,342
2. Reinsurance payable on paid losses and 10SS adjUSIMENT EXPENSES..........ovrrurirreriirierrireiierereiessess s ieeesssseseessessssssssssssessanes | esssessssesssssssesessenes (1,200,822) | ..o 409,239
3. LOSS AQJUSIMENT EXPENSES.......cvuivieiiiiieiieie sttt s bbbttt es st en s s s sensensessns | evbessesssssnsessesnnsenss 57,127,958 ....58,387,747
4. Commissions payable, contingent commissions and Other SIMIAr CAIGES. ...t sseesssens | seeeesessssessss s sssssssessessessssssessenes | sessssessessnssssesnssestssssessessassnssessas
5. Other expenses (excluding taxes, lICENSES AN fEES)........ccccuiueiuiieiiciicicie et b s ssssaens | sessesssssesses s s saesanes 133,848 | oo 365,847
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........ccvvvvervcviveieieieese et esssaessenens | cveereesssss s 5,226,982 | .oovereeeee. 7,081,965
7.1 Current federal and foreign income taxes (including $.....11,995,776 on realized capital gains (I0SSES))..........c.coevrrerererrrerererins | covrerrerreriesieeninn. 20,269,327 | ovevererererireieinn 80,828,491
7.2 Net deferred taX HADIIIY..........ccovererereciscse st sttt sttt nnsnnes | enssenssesssenssenssenseas 84,073,854 [ ..oovvvn 79,212,854
8.  Borrowed money§.......... 0 and interest thereon §.......... Dttt bbbttt s b s bsenbaas | sbtiesties b sttt ettt bans | eesaiesaiesa sttt tee
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....79,831,053 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)..........cccveveieieeieieeseeesseeeie e ienns | cvvveivesesesee s 435,559,321 | covvvverereririian 427,143,699
10, ADVANCE PIEMIUM......cvieietecteiee ettt sttt ettt s ettt s bbb ss s s st st st es e st n s saesasssssessessbensessetsnsessessessnsansens | srevissessesssssssssssssessssanea 65,902 | oo, 1,520,410
11.  Dividends declared and unpaid:
TT SHOCKNOIAES........voeeeeee ettt a ettt a st s st teb st st s sssbesssssessssessasans | avsssssessesssassessesassassesasssssassessnss | sestessessesstessessssssesae st s sentesntan
112 PONCYNOIAETS. ...ttt st | etiiesbes bbbt 265431 | oo 261,999
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........overirrurirninririsenrissseess s sssssessansas | essssssesssssssssssenes 190,214,893 107,628,028
13.  Funds held by company UnNdEr reINSUTANCE trEALIES..........c.cviriieiiiieiieieee ettt bbb s bt s bsnns | srebssssssessessssstessssssessesssessessenss | sesssssssessssintessessssesses e sss s ssesses
14, Amounts withheld or retained by company for aCCOUNE OF OETS..........veieiirieirireesess s ssessessssssesssnees | svsessssssssssessssssssnssesens B77,739 | o 589,448
15.  Remittances and items NOt @lOCALET............c.cuiiiiiririii bbbttt essens | crenbetbeb st eeb et ss et s b s ssentesies | fetinebessessssbsne e nses e 745,300
16.  Provision for reinsurance (including $.......... 0 CEIIfIEA)....vreevecreee ettt s sa s nnns | sresessseseses s saesa 4,046,000 [ ..oooovcrrereieiinn 4,046,000
17.  Net adjustments in assets and liabilities due to foreign eXchange rates............cccieecieieecceese s sssssens | evveiesessss e 137,749,088 | ...ocovererrirrinnes 120,620,401
18, Drafts OULSIANAING. ... veveeerreieiieeerie ettt s st s st s st s st | wesessessensasssnssessantnssnnsentenssnssents | ensueesessensanssessen s st s st st srenn
19.  Payable to parent, SubSIdiaries and @ffiliAtES..........c..cciiuiieiiiieicieec ettt bas | srestesses st es s bbb s e stentns | sueesiesaestssesienins 156,594,299
20, DEIIVALIVES. ...ceuocercesceseeseeeseees sttt e Rt | eeR ettt | Hbretb et
21, PaYaDIE fOr SBCUMTIES.......o.cvucieieieciecicteie ettt bbb bbbt bbb s bbb bbb s st s bbbt ansensens | ensesssestessesnsensesanes 2,476,676 | oo 1,172,363
22, Payable for SECUMHES IENAING........ovviveercrieeeie ettt et sttt bbb saessss st sse s bstes e sassessnssens | essessesssessesinsnsenes 47,714,627 | oo 39,211,085
23.  Liability for amounts held Under UNINSUIEA PIANS............c.cvuiueiiiiieieicissee ettt bbbt bt ssbenas | avsesissestessesstessessssessassessessssessens | sissestessesissessesesssessesses st ensesnsas
24. Capital notes §.......... 0 and interest thereon §.......... 0.....
25.  Aggregate Wte-iNS fOr lIADINIIES. ........c.c.iueieieiciis ettt bbbttt en s b s s snsensesns | sessessessssessessesensenas 31,910,921 | oo, 24,581,047
26. Total liabilities excluding protected cell liabilities (LINES 1 throUGh 25).........c.oveviireeieeeeeeeeee s sssesseens | cveveesississesesens 1,542,841,702 [ cooovvene 1,648,269,564
27, PrOtECIEA CEIl HIADIIIES. ... .o.cvueveiececiseeseieet ettt s bbb bbbtk es bt sensenb et ene | Sebieeteesseeseseeent et e entsnb b nntenes | dbssbsssesssne et sen st ses st en bbb
28.  Total liabilities (LINES 26 @NA 27).........euuiriiriirierieririesieeiessesss s essens | nsisssssssssssessses 1,542,841,702 [ ..cooccoovvvninnnnn. 1,648,269,564
29.  Aggregate write-ins for SPECial SUMPIUS FUNMAS.........c.iuruuriieciree ettt ssest e | sbseessstsessee st ess st ntesssssnnsnnan L0 OO 0
30, COMMON CAPIAl STOCK........cveveeiiceiieesetcrete ettt bt s bttt s s bbb e b st s st et en b st sessesassnsestessntans || sressesistessesensensnssesas 4,000,000 | .ooveerrrrerierrieens 4,000,000
31, Preferred Capital STOCK.........cciviiieicicse ettt bbbt naesnns | sresssestese s enaesaenaes 7,250,000 | coovereieeeree 7,250,000
32.  Aggregate write-ins for other than SPecial SUMPIUS FUNGS..........cccveicveieieicece et sesses s ses s sssasnns | orsssssssesissessessssessessesessesasseesand L0 OO 0
33, SUMIUS NOLES......eeeeecer ettt s ettt s s8££ 85 E e s8££ E 42 £ E e s e n b s e s b eessebsessenbntns | febseesestastsesentesteessessessentnssnssens | sebiessessestaes e ssessen s e b enb bt
34, Gross paid in and CONTDULBA SUMIUS...........cveveeviereeeieiseteee ettt ettt sas st s st bes s s b s sssssssnssnens | evvssessesissessesssanes 270,210,661 | vvevvevererrcrerene 270,210,661
35, UNQ@SSIGNEA fUNAS (SUMPIUS)......vueueereurereieeieeeeise ettt ettt es et b sttt sttt essenins | seesestesssstnssnsans 1,841,240,712 | oo 1,756,524,221
36. Less treasury stock, at cost:
36.1 ... 0.000 shares common (value included in Line 30 §.......... 0.ttt | erereesen ettt es s tensenes | srestesa et ees
36.2 ... 0.000 shares preferred (value included in Line 31 §.......... 0) vttt s s aen e sstns | serinrensssees st snsessssnsensesnsensensenes | eerersissesensintesses s ensss e rnssnesseneaes
37.  Surplus as regards policyholders (LINES 29 10 35, 18SS 36).......cuuruurerurrrrireiineireieiieiiseieeessessssesessesssessessessssssssssssessssssessessessessas | ssssssssssssesssssssns 2,122,701,373 [ oo, 2,037,984,882
38, Totals (Page 2, LINE 28, C0L. 3).....cuuriurierierriieiieieetieete ettt sttt | rneisne e 3,665,543,075 | ..oovvvvrrerinnne 3,686,254,446
2501. Miscellaneous accounts payable 27,299,200 | ....... ....19,969,326
2502. Deferred CediNg COMMISSIONS..........c.ivuiieiieiiiricsieisssissie e stes e bbbt b bbb sttt s st st s st | stesssssessessassnssnssnes 4,611,721 4,611,721
2503, RS RESERE R E £t
2598. Summary of remaining write-ins for Line 25 from overflow page.
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 8D0VE).........oivuiveivieiieiiieiiicseieiess st sesessesesses s sssesssssssssssssssssssssessnsas
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 8D0VE)........coiviuiiiieiiiiiiiiiecsieisctesessssesessssssssssssssssssesssssssssessssessssssssssssssnsss | sresssssssssssnssssessnssssessssssessesanes (O OO 0

Qo3




Statement for September 30, 2020 of the AFFILIATED FM INSU RANCE 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............... (Written $.....773,303,107).......oveeeeee ettt | sienviensiens 760,147,837 | .............. 679,630,263 | .............. 922,297,288
1.2 Assumed......... (written § ..32,219,619 |... 29,374,655 ....37,884,839
1.3 Ceded............. (written $.....401,051,391) ...ttt | sreesesiiens 396,554,323 | .....coee.ee 363,167,777 [ ..o 487,523,223
14 Net.cne (WHHEN §.....404,228,754)........coooeerveecrienressesssses e sssssssssssessssssssssssssssssnssssssssesssssnssns | sevssssssnans 395,813,133 | oo 345,837,141 | .............. 472,658,904
DEDUCTIONS:
2. Losses incurred (current accident year $.....311,875,472):
20 DIFBCL. ...ttt bR ARttt
2.2 Assumed.
2.3 COABH. ...ttt bbb R bR R bbb Rttt aen
A NBL. ... R bR AR b bbbt
3. Loss adjustment expenses incurred..
4. Other underwriting expenses incurred
5. Aggregate write-ins for underwriting dedUCHONS...........ccceurieiveeicieieese et sses e ssesssssesssessens | essenssssssssessenssssssissenssQ | cereessessiessesssssssssssessans
6. Total underwriting deductions (Lines 2 through 5). 274,433,681 ..393,338,278
7. Netincome Of PrOtECLEA CIIS..........cvviviciecieecictcie ettt bbb bs st sses s ssenes | snssssssssssesssssssssesssssnsanss | o cee | e
8. Net underwriting gain (loss) (Line 1 MINUS LINE B + LINE 7)......ccccurreieireeiieieiesseieessstese st ssessssess | evesssssssannes (2,091,664)|....coervnnnee 71,403,460 |...ccoovvvneee. 79,320,626
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM.........c.ccuiuiiviieiiiee et st b s s s e sssssnsanns | nebessessnssnsns 46,859,164 |................. 56,093,318 |...ccoovvrrennee 78,073,507
10. Net realized capital gains (losses) less capital gains tax of $.....12,666,000.. 47,648,741 ..o 67,119,402 ....15,337,617
11. Netinvestment gain (108S) (LINES 9 + 10)......c.cvueiuireieireicieisetee ettt es s sses s banns | cbeessessessaesns 94,507,905 123,212,720 153,411,124
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off $.....104,482)
13. Finance and service charges not included in premiums
14. Aggregate write-ins for MIiSCElIANEOUS INCOME...........ccevuevervieecieieiierese sttt s saes s es s s ssesssssstesns | sressssessessssasessas 755,265 | (10,867)f .o (163,433)
15. Total other income (LINES 12 throUGN 14).........cvururirireirrecisrieiesss et ssssssssssssssssesssssessssssesssssssssssessesssssessessansas | sessssssssssssessanes 650,783 | ..o (54,686)[ ...ovvierrrninns (231,673)
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNCOME taXes (LINES 8 + 11+ 15). ...ttt s ssesse s sessesestenaas | cressesiesssnes 93,067,024 | .............. 194,561,494 | ............. 232,500,077
17. Dividends t0 POCYNOIAETS. ........cvuirrerricireiiesisieessississ sttt sttt s st ss st ssessessensnsns | sressssssssssssessanes 407,988 | ..o 381,633 | 516,471
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LINe 16 MINUS LINE 17)......cvucviveieicireciciesete ettt st sassaen 194,179,861 231,983,606
19. Federal and foreign inCOME taXeS iNCUITEM.........c..vvurvrrerinrirreiessssiesessssssssessessessssssesssssssssesssssessssssessessssssesssssessessenss | ensssenssessessenss0) 199,902 | vvvvevsensenes 21,758,380 ....30,398,925
20. Netincome (Line 18 MinuS Lin€ 19) (10 LINE 22)........ccuvveerirrueinrinniriissssissisesesssssssssesssssessssssssssssesssssssssesssssssssessessesens 172,421,481 201,584,681
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDET 31 PrION YEAN..........ccvevivereirereeeree e ssessse s ssssesessssessssesssssenes | ovsessesens 2,037,984,882 | ........... 1,666,732,871 | ........... 1,666,732,871
22. Netincome (from Line 20) 86,523,534 . 172,421,481 ..201,584,681
23. Net transfers (to) from Protected Cell accounts
24. Change in net unrealized capital gains or (losses) less capital gains tax of $.....8,036,000..........cccvvemreemerermenneernens | ceveesrirneienns 30,232,819 | 72,300,444 | .............. 158,654,795
25. Change in net unrealized foreign exchange capital gain (loss) ..(19,380,777)|... 11,787,204 ....18,213,692
26. Change in Net defErmed INCOME tX.........cceveviceereicie ettt sttt s b s s sss st essessntans | ersessessssnsseses 3,175,000 |..ocvvrererrrnne 2,432,000 | cooverrernee. (1,802,000)
27. Change in NONAAMITEEA @SSELS..........ccviveeicirieiceece ettt s s ssessessnsnes | seveesensenins (15,580,335)( ..covvrene (23,688,766)| .....cvovvvvee (4,419,457)
28. Change in provision for reinsurance.. ..(472,200)
29. Change iN SUIPIUS NOES........cvevreeiiereiie et sstes e sesss st es st st s s sttt esses et ses s s st st sssssstessessstessesssssnsnnes | svsesessessessesssssssssesssssssens | evssssessssssesesssssesssssssessens | svesesissessesisssssessssssssens
30. Surplus (contributed to) withdrawn from ProteCtEA CEIIS............cviueieicie ettt ssssesseses | evesssssssssessssestesesssssesses | sessesisssssesessesessesssissssees | sevesissessessssssssssssesinsanees
31. Cumulative effect of changes in aCCOUNLING PHINCIPIES.........vveviieievcrersie ettt ssesessessssesaes | sevesssssssssessssssessssessesses | sessesissessesessesessesssensesses | sevesissessesssssssssssessssanes
32. Capital changes:
321 PI Nttt Rttt n et sententans | ressessensnssessentenssessententas | ersestensansnssensantnsnssentenes | nessestensesten et s s ententaes
32.2 Transferred from SUrPIUS (SOCK DIVIENG).........c.ccuviveiecveieicieesse ettt tes ettt sse st sssesss s ssseses | eevsesinsssssssessssssesssssssesses | eesesisssssesssessessessesensssees | sevesissessesssessssssssessssses
32.3 TraNSTEITEA 10 SUMPIUS.......cveieieeiecieteieietctet ettt et s s ss st sae st es s sensssasssssnsssssnsnns | sessessssessesisssssessesnssssanss | sresessissessessesssssssessnssnsenss | sresssesssssesssssssessessessseses
33. Surplus adjustments:
331 PI Nttt R ettt n s ententans | ressensensnssessentenssessentensas | ersestensensesrensansnsnssentenss | sessesteneesren et enteneaes
33.2 Transferred to capital (SLOCK DIVIAENG)..........cccuviuevciireiieicteie sttt s s s ssesssssssesssssssesss | sesesssssssesissessessessssssssss | sresiesissesesssssssssesnssssenss | sossesenssssesessssessessssesseses
33.3 Transferred from capital
34. Net remittances from or (10) HOME OffiCE.........cccoeueriiiiieisrieieic sttt es s sssessas | snsssessesssssssssssessssssssessns | eriessesssssssssessssssssssssessenss | sessessessssssessssssssessasssssans
35, Dividends t0 SLOCKNOIETS..........c..cvuivrieicireeee ettt s s ssses e ssssssesssssssessssessssssssnsssssssesssssssessnssnsens | ervereesensereerens (203, 190) | vovervriiiiiiieinns (253,750)| wovocvvrerinn (507,500)
36. ChanGe iNtrEASUNY SOCK. ........c.vuieiericeeiteicteetes et es sttt sttt b st s st et a st st es s benssssesssssstessesans | sevsessrssssessesnsestessesnsesses | sessesssessessesnsessesesnssssns | sevesissessessssessssssssesnsanes

37.
38.
39.

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)

.0 .0
. 234,998.613 | ..............371,252 011
........... 1,901,731,484 | ...........2,037,984,882

0501.
0502. ..
0503.
0598.
0599.

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

1401.
1402.
1403.
1498.
1499.

Miscellaneous income (EXPENSE).........cc.vvervrevrerennen.
Balances (Charged Off) FECOVEIEA...........ccovivciieeeiceseece ettt sttt benes
Gain (10SS) ON fOrQIGN EXCANGE........c.uevuririreisiesic sttt bbbttt ssenas
Summary of remaining write-ins for Line 14 from overflow page...

Totals (Lines 1401 thru 1403 plus 1498) (LINE 14 @DO0VE).........ocuiveieriiiiesiiiesiesisieses s b snsssssssssnssnees

3701.
3702. ..
3703.
3798.
3799.

Summary of remaining write-ins for Line 37 from overflow Page..........c.cceuveieieeissseseesseese s
Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)........oiiuieiieiieiisiiiesieeisisites st b s ssssnssnsssnssneas
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Statement for September 30, 2020 of the AFFILIATED FM INSU RANCE COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE............c.cviviieieiciic ettt snsesansas | sessssaesaesaes 505,349,526 | ............... 335,214,515 | ... 466,766,644
2. NEetINVESIMENTINCOME. ....couiiuiiiiieii bbb bbbttt eniens | sbesbnsienaneaad 49,505,477 | coovvvrrinne 70,040,609 | ....cccoveenee 96,833,635
3. Miscellaneous income ....650,783 ...(54,686) | . ....(231,673)
4. Total (LINES 1 thIOUGN 3).....vuiieiiiiiiii ettt snbesntanns | cesneisneinnes 555,505,786 | ...cvunvenne 405,200,438 | ...ccoovvvenee 563,368,606
5. Benefit and 10SS related PAYMENLS...........coiveieeiciiee ettt s sesaes e sanas | eeessessesnaas 352,424,804 | ............... 156,013,723 | ............... 286,545,403
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES............covueieicieinieiiniisiies | cerverreieieiesssssseisssseses | eoesssssssssesssssssessessssesess | sresesssssssessessssassessessssesns
7. Commissions, expenses paid and aggregate write-ins for dedUCtiONS.............ccvvvevevcveiciceieese e | cvvevensesinnas 114,849,276 | ............... 108,252,235 | ............... 159,974,503
8.  Dividends paid t0 POICYNOIAETS..........c.vveieiiiiirieicteie ettt bbbt ess e snbensens | erebessessesnsessens 404,556 | .oovveriririeirnns 383,151 | oo 505,510
9.  Federal and foreign income taxes paid (recovered) net of $.....20,953,510 tax on capital gains (I0SSES).........ccovvrrvves | covrrrrrnrirnees 79,360,666 | ....cocovrrenes (9,192,684) | ...ocoverrennee. (10,572,475)
10.  Total (Lines 5 through 9) 547,039,302 255,456,425 ...436,452,941
11. Net cash from operations (LINe 4 MINUS LINE 10)........coveviiireieicreies ettt esses s sssss s ssstessssssesans | svssssssasssssans 8,466,484 | ............... 149,744,013 | ............... 126,915,665
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
120 BONAS ...ttt ettt | ebsenisneeaeees 532,426,081 | ...cccoennn 416,828,910 | ..oocvvernneee 517,110,202
12,2 SHOCKS.vvuiriicerie ettt sttt ennns | ersenensiesaa 353,712,743 | ooevne 369,779,664 | ............... 470,779,071
12.3 MOMGAGE I0BNS........ocveieieieciiiic ettt s bbb bbb bbbttt s b b s s st sntns | anbessesssessessssansassessssantens | sbessesntessessessssssensessntenss | essesnsensessesesenaensesntents
12,4 REAIESIAE. ... ..ceeeeeieiee et R ettt enne | 4etesetntetse st en s st en et nntens | stessessetensensetntanse st s tente | eesesetntes et nse et st
12.5  ONEr INVESIEA @SSELS. .....uvuuieucirciiiecietiees ittt bbbttt es | £ebiet s st e b et en bttt enbetins | Hrebsenbseenebsenb s b b s st enbas | Hbesbeebnebsesses bt n st
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENLS............ccceveveierceiiesisceseeieiiens | e (374,081) | ..oovveererereaes (RO HE1510) ] A, 11,548
12.7  MISCEIIANEOUS PrOCEEAS.........cvuvriveiieiieictese ittt sttt b s bt st ess s sntenses | sbesssssssessesanes 1,304,313 | oo 10,529,430 | oo 1,189,362
12.8 Total investment proceeds (LINES 12,110 12.7).......civiiereieiecesce et ses s ssssessesessnes | sosssessesinsas 887,069,056 | ............... 797,034,354 | ..o 989,090,183
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... . 484,505,728 ....530,578,946 ...623,214,930
1312 SHOCKS. ... reueeeieeete ettt | eeieeiseetenes 335,744,234 | ..o 462,098,669 | ......cocconv. 515,758,064
13,3 MOMGAGE I0ANS.......coiecieieiiets et bbb bbb b bbb s b st b et s s b et s aeb e s st sastebenns | ebessssesesassetesssesessnetesans | ebessesesssesesinsetessnseserinaes | sesesssisaetesseres st b enanrenas
134 REAI ESIALE. ...tttk b st | £ebiet R et bt n bt ntetie | Hetienbeet ettt b et st | Hresteeb ettt
13,5 Other INVESIEA @SSELS.......vvvereerireireiirie ettt s sttt es s nsnsans | Snbsessastsssessastensanssessessas | soessessonssnssessessanssessnssantns | sressessnssessessnssnssessessanens
13.6  MiSCellaneous aPPlICALIONS.............civeiveicieieie ettt bbbt st ensnsns | sresssssesssanes 1,053,418 | oo 5,666,106 | ...cvovvereriiicrciiina 0
13.7 Total investments acquired (LINES 13.110 13.8).......cuiiereriieiieiciees st seses st ssssesssssssessssnss | sosssessesnsas 821,303,380 | ............... 998,343,721 | ............ 1,138,972,994
14.  Netincrease or (decrease) in contract loans and premium notes..
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNE 14)........cccovrrurrnrnrirnnninsnississsessessssssssseesessesssnens
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16. Cash provided (applied):
16.1  SUPIUS NOLES, CAPILAI NOES........cveveieeieciceeicict ettt b st st sse st tes s benseses | avsesssassesssssnsesssssessnsnstens | stesesssessessssnssssesssssssesss | essesssessessessnssssessessssanes
16.2 Capital and paid in SUrPIUS, 18SS trEASUNY STOCK..........cceiiviiriieiciiisiciesce ettt ssaes | setesiessssessessssssssssessssstens | stessesssessessesssssssessessssenss | evsesssssessesssssssessesssanes
168.3 BOITOWEM fUNAS. ......ooveeeeieiiieeieiesi bttt bbbttt | eebine b st b bbbt tne | Heebbeess s s b s st st et | eebsessnes s e bbb
16.4 Net deposits on deposit-type contracts and other iNSUrANCE lADIITIES. ...........cuuriuieieriineree e | et iessesies | ereesesteeesesessesssesessessentas | sressessssssessessesssesessessanens
16.5 Dividends 10 STOCKNOIAETS...........c.curriiiiicrieiiiei ettt ntenen | sebnsinensnsseninnta 253,750 | .ovveiiircins 253,750 | ceoveerriiirenns 507,500
16.6  Other cash provided (BPPHE).........c..eveurierierieiiieiireiieee ettt ssenes | nnessnsssnens (181,332,913) | ..o (52,259,951) | ..ovevierienas (11,050,643)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | ce.ccevunce.. (181,586,663) | ................ (52,513,701 | ................ (11,558,143)
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).......ccccoccvevveens | covvreerennns (107,354,503) | .....ooenee (104,079,055) | ....vvvcvrnnne (34,525,289)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YT ... ettt sttt nnis | eeseeisesesees 288,121,039 | ..o 322,646,328 | .............. 322,646,328
19.2 End of period (Line 18 plIUS LINE 19.1)......vuiiieiieiiiineiineeieiieeiesiseesessesse sttt st sssssssssssssnssans | cosneesneesnees 180,766,536 | ....cccovnvn. 218,567,273 | c.ovvvreerne 288,121,039
|Note: Supplemental disclosures of cash flow information for non-cash transactions: | ‘ ‘
20,000 ettt ettt e EE R EEARE SRR RE AR £Ef £ R 4SE£E AR SRR LA EE SRR LA SRS e 4EEeeE oA eEEenEseEeetent st et ententenssnste | seesestensastsnssessentsnsnssentans | seesessensssessensensansrensentane | nessessesssesessensasessssantanenn
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Statement for September 30, 2020 of the AFFILIATED FM INSU RANCE 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 Commissioners' (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 applied in 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 $137,749,088 which appears on line 17 — “Net adjustment in assets and liabilities
due to foreign exchange rates", on page 3 - "Liabilities" of the September 2020 quarterly statement. There is no net impact on surplus, and the effect on 2020
net income would be a decrease to net income in the amount of $9,356,897 (which would be offset by a corresponding increase to surplus).

SSAP FIS FIS
# Page | Line# | Current Year to Date 2019

NET INCOME
(1)  The Company state basis

(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX |$ 86,523,534 |$ 201,584,681
(2) State Prescribed Practice that are an increase/(decrease) from NAIC SAP | | | | |
(3) State Permitted Practice that are an increase/(decrease) from NAIC SAP

Application of SSAP 23 regarding translating the Canadian branch to USD 23 3 17 |$ 9,356,897 |$ 992,166
(4) NAICSAP (1-2-3=4) XXX XXX XXX |$ 77,166,637 |$ 200,592,515
SURPLUS
(5) The Company state basis

(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$ 2,122,701,373 |$ 2,037,984,882
(6) State Prescribed Practice that are an increase/(decrease) from NAIC SAP | | | | |
(7) State Permitted Practice that are an increase/(decrease) from NAIC SAP
(8) NAICSAP (5-6-7=8) XXX XXX XXX |$ 2,122,701,373 |$ 2,037,984,882

Use of Estimates

No significant changes.
Accounting Policy

(1) No significant changes

(2) Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method (required NAIC disclosure regardless of
whether there is any significant change)

Non loan-backed bonds with NAIC designations 1 or 2 are stated at amortized cost using the interest method. Non loan-backed bonds with NAIC
designations of 3 through 6 are stated at the lower of amortized value or fair value. See paragraph 6 for loan-backed and structured securities.

(3)-0)

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 value. Other loan-backed and structured securities are valued at
either amortized value or fair value, depending on many factors including: 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 value to par value and amortized value
to fair value.

(7)-(13)

No significant changes.

Going Concern (required NAIC disclosure regardless of whether there is any significant change)

Based upon 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

Not applicable.

Note 3 — Business Combinations and Goodwill

Not applicable.

Note 4 - Discontinued Operations

Not applicable.
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Statement for September 30, 2020 of the AFFILIATED FM INSU RANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 5 — Investments

A. Mortgage Loans, including Mezzanine Real Estate Loans

No significant changes.

B. Debt Restructuring

No significant changes.

C. Reverse Mortgages

No significant changes.

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

(1)

Description of Sources Used to Determine Prepayment Assumptions

Loan-backed bonds and structured securities are valued at amortized cost using the constant interest rate method, and using an effective yield based on
current prepayment assumptions obtained from Bloomberg, rather than anticipated prepayments at the date of purchase. Prepayment assumptions are
reviewed periodically and updated in response to changes in market interest rates.

Securities with Recognized Other-Than-Temporary Impairment

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. 12 Months or Longer $ -
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ -
2. 12 Months or Longer $ -

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.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

(1)

Policies Requiring Collateral

No significant changes.

Collateral Pledged

No significant changes.

Collateral Received

a.  Aggregate Amount 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 (required NAIC
disclosure regardless of whether there is any significant change) $ 47,714,627

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 Collateral Reinvested

No significant changes.
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Statement for September 30, 2020 of the AFFILIATED FM INSU RANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 5 - Investments (continued from preceding page)
b.  Explanation of Additional Sources of Liquidity for Maturity Date Mismatches
No significant changes.
(6) Detail on Collateral Transactions Not Permitted by Contract or Custom to Sell or Repledge
No significant changes.
(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)

Not applicable.

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing (required NAIC disclosure regardless of whether there is any
significant change)

Not applicable.

H. Repurchase Agreements Transactions Accounted for as a Sale (required NAIC disclosure regardless of whether there is any significant change)
Not applicable.

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

Not applicable.
J. Real Estate
Not applicable.
K. Low-Income Housing Tax Credits (LIHTC)
Not applicable.
L. Restricted Assets
No significant changes.
M. Working Capital Finance Investments (required NAIC disclosure regardless of whether there is any significant change)
Not applicable.
N. Offsetting and Netting of Assets and Liabilities (required NAIC disclosure regardless of whether there is any significant change)
Not applicable.
0. 5GI Securities
Not applicable.
P. Short Sales
Not applicable.
Q. Prepayment Penalty and Acceleration Fees
No significant changes.
Note 6 - Joint Ventures, Partnerships and Limited Liability Companies
Not applicable.
Note 7 - Investment Income
No significant changes.
Note 8 — Derivative Instruments (required NAIC disclosure regardless of whether there is any significant change)
Not applicable.
Note 9 — Income Taxes

No significant changes.
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Statement for September 30, 2020 of the AFFILIATED FM INSU RANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
No significant changes.
Note 11 - Debt
A Debt, Including Capital Notes
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)-Q)
No significant changes.
(4) Components of Net Periodic Benefit Cost (required NAIC disclosure regardless of whether there is any significant change)
Not applicable.
(5)-(18)
No significant changes.
B. Description of Investment Policies
Not applicable.
C. Fair Value of Plan Assets
Not applicable.
D. Rate-of-Return Assumptions
Not applicable.
E. Defined Contribution Plans
No significant changes.
F. Multiemployer Plans
Not applicable.
G. Consolidated/Holding Company Plans
No significant changes.
H. Postemployment Benefits and Compensated Absences
Not applicable.
Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17)
Not applicable.
Note 13 — Capital and Surplus, Shareholder’s Dividend Restrictions and Quasi-Reorganizations
No significant changes.
Note 14 - Liabilities, Contingencies and Assessments
No significant changes.
Note 15 - Leases
Not applicable.
Note 16 - Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
Not applicable.
Note 17 — Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A Transfers of Receivables Reported as Sales

Not applicable.
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Statement for September 30, 2020 of the AFFILIATED FM INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities (continued from preceding page)
B. Transfer and Servicing of Financial Assets
(1) Loaned Securities
No significant changes.
(2) Servicing Assets and Servicing Liabilities (required NAIC disclosure regardless of whether there is any significant change)
Not Applicable
(3) Servicing Assets and Liabilities Subsequently Measured at Fair Value
Not applicable.

(4) 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.
(5) Transfers of Assets Accounted for as Secured Borrowing
Not applicable.
(6) Transfer of Receivables with Recourse
Not applicable.
(7) 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
Not applicable.
Note 19 — Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
Not applicable.
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 or designates certain invested
assets as carried at net asset value (NAV). Item 4 provides a discussion of each of these categories.

Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total

Assets at Fair Value

Bonds $ - 19 876,027 |$ - |3 - |$ 876,027

Common Stocks - Industrial & Miscellaneous $ 883,029,976 |$ - 19 - |8 - |$ 883,029,976

Mutual Funds $ 589,061,058 |$ - 19 - |8 - |$ 589,061,058

Money Market Mutual Funds $ - 19 - 18 - |$ 90,394,045 [$ 90,394,045

Total $1,472,091,034 |$ 876,027 |$ - |$ 90,394,045 |$ 1,563,361,106
Liabilities at Fair Value

$ - 19 - 8 - |$ - 1% -

Total $ - 18 - |$ - |8 - IS -

(2) 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.

(3) 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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NOTES TO FINANCIAL STATEMENTS

Note 20 - Fair Value Measurements (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

Level 2

Level 3

Quoted prices for identical instruments in active markets

Significant inputs to the valuation model are unobservable

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

The Company elects to use NAV for all money market mutual funds in lieu of fair value as NAV is more readily available. These funds are backed by
high quality, very liquid short-term instruments and the probability is remote that the funds would be sold for a value other than NAV.

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 the reporting date.

Fair Value Disclosures

(5)

Not applicable.

Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements

Not applicable.

Fair Value Level

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

Aggregate Fair Net Asset Value | Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $1,797,007,803 |$1,697,082,308 |$ - |$1,697,082,308 |$ - 18 $ -
Common Stocks $1,472,091,034 |$1,472,091,034 |$1,472,091,034 |$ - |8 -8 - I$ -
Cash and Cash Equivalents $ 180,766,536 |$ 180,766,536 |$ 90,372,491 |$ $ - |$ 90,394,045 |$ -
Securities Lending Reinvested
Collateral Assets § 47,714,627 |§ 47,714,627 |$ 47,714,627 |$ - |$ - |8 - |$ -
Total $3,497,580,000 |$3,397,654,505 |$1,610,178,152 {$1,697,082,308 |$ - |$ 90,394,045 |$ -

Not Practicable to Estimate Fair Value

Not applicable.

NAV Practical Expedient Investments

The Company elects to use NAV for all money market mutual funds in lieu of fair value as NAV is more readily available. These funds are backed by high
quality, very liquid short-term instruments and the probability is remote that the funds would be sold for a value other than NAV

Note 21 — Other Items

Not applicable.

Note 22 - Events Subsequent

No significant changes.

Note 23 — Reinsurance

No significant changes.

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

A-

F.

E.

Not applicable.

Risk Sharing Provisions of the Affordable Care Act (required NAIC disclosure regardless of whether there is any significant change)

Not applicable.
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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
Not applicable.
Note 28 - Health Care Receivables
Not applicable.
Note 29 - Participating Policies
Not applicable.
Note 30 — Premium Deficiency Reserves
No significant changes.
Note 31 — High Deductibles
Not applicable.
Note 32 - Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses
Not applicable.
Note 33 - Asbestos/Environmental Reserves
No significant changes.
Note 34 - Subscriber Savings Accounts
Not applicable.
Note 35 — Multiple Peril Crop Insurance
Not applicable.
Note 36 - Financial Guaranty Insurance
A Financial Guaranty Insurance Contracts
Not applicable.
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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2.1
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3.1

32
3.3

34
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4.1

4.2

6.1
6.2

6.3

6.4

6.5

6.6
71

72

8.1
8.2

8.3
8.4

9.1

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,
as required by the Model Act? Yes[ ]

If yes, has the report been filed with the domiciliary state? Yes |

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|[ ]

If yes, date of change:

No[X]
1 No[ ]

No[X]

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
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| ]

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[ ]

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

1 No[]

No[X]

No[X]

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes|[ ]
If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.

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.

No[X]

1 2
NAIC
Company

Name of Entity Code

3

State of
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[]

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2017

N/A [X]

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. 12/31/2017

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). 12/08/2018

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[ ]

Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] Nol[ ]

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|[ ]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes|[ ]

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|[ ]

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].

NA[X]
NA[X]

No[X]

No[X]

No[X]

1 2 3 4 5
Affiliate Name Location (City, State) FRB 0CC 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

a) Honestand ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
c) Compliance with applicable governmental laws, rules and regulations;

(@)
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(©)
(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 If the response to 9.1 is No, please explain:

9.2

Has the code of ethics for senior managers been amended? Yes|[ ]

9.21 If the response to 9.2 is Yes, provide information related to amendment(s).
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

9.3
9.31

10.1
10.2

1.1

11.2

13.
14.1

15.1

15.2

16.1
16.2
16.3
17.

Have any provisions of the code of ethics been waived for any of the specified officers?

If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

If yes, indicate any amounts receivable from parent included in the Page 2 amount:

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.)

If yes, give full and complete information relating thereto:

Amount of real estate and mortgages held in other invested assets in Schedule BA:
Amount of real estate and mortgages held in short-term investments:
Does the reporting entity have any investments in parent, subsidiaries and affiliates?

14.2 If yes, please complete the following:

14.21 Bonds

14.22 Preferred Stock

14.23 Common Stock

14.24 Short-Term Investments

14.25 Mortgage Loans on Real Estate

14.26 All Other

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above

Has the reporting entity entered into any hedging transactions reported on Schedule DB?

Yes[ ] No[X]

Yes[X] No[ ]
$ 24,896,614

Yes[ ] No[X]

$ 0
$ 0
Yes[ ] No[X]

1
Prior Year End Book/Adjusted
Carrying Value

2
Current Quarter Book/Adjusted
Carrying Value

$

$

o|lolo|o|o|o|lo|o

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?

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:

Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

Total payable for securities lending reported on the liability page:

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, Ill - General Examination Considerations, F. Outsourcing

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?

17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

0
0
0
0
0
0
0
0
o

Yes[ ] No[X]

Yes[ ] No[] NA[X]

$ 47,714,627
$ 47,714,627
$ 47,714,627

Yes[X] No[ ]

1
Name of Custodian(s)

2

Custodian Address

JP Morgan Worldwide Securities Services

383 Madison Avenue, New York NY 10179

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
Name(s)

Location(s)

2

3
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?

17.4 Ifyes, give full and complete information relating thereto:

Yes[ ] No[X]

1 2 3
Date of
Old Custodian New Custodian Change

4

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
Sanjay Chawla SVP, Chief Investment Officer |
Daniel Richards VP, Portfolio Mgr Fixed Income |
Scott Anthony, VP Sector Portfolio Mgr Fixed Income |
Blackrock Financial Management Inc U
BlackRock Asset Management Canada Limited U
Standish Mellon Asset Management U
17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's invested assets? Yes[X] NoJ ]
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 invested assets? Yes[ ] No[X]
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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
107105 Blackrock Financial Management Inc 549300LVXY1VJKE13M84 SEC DS
162262 BlackRock Asset Management 549300YTZPMRP8RYSY86 0SC NO
Canada Limited
113972 Standish Mellon Asset Management ME7YUCK4NF1W8VM8SP25 SEC DS

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed?

18.2 If no, list exceptions:

19. By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.
b.  Issuer orobligor is current on all contracted interest and principal payments.
c.  The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities?

20. By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
a.  The security was purchased prior to January 1, 2018.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities?

21. By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each

self-designated FE fund:

a.  The security was purchased prior to January 1, 2019.

b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c.  The security had a public credit raing(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an
NRSRO prior to January 1, 2019.

d.  The fund only or predominantly holds bonds in its portfolio.

e.  The current reporting NAIC designation was derived from the public credit rating(s) with annual surveillance assigned
by an NAIC CRP in its legal capacity as an NRSRO.

f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria?
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GENERAL INTERROGATORIES (continued)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

3.1
32

4.1

4.2

6.1
6.2
6.3
6.4

71

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAJ ]
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 1
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 | 0.000 0 0 0 0 0 0

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

5.1  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] Nol[ ]
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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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
27-0974075.......... FIRST GENERAL INSURANCE COMPANY, INC......coovirirrierierirerierererieninerisessseniesssesssesssesseesses Unauthorized.... [ .c..ceevecrenerincrns [ oo
. |22-3410482.......... PRINCETON EXCESS & SURPLUS LINES INSURANCE COMPANY.. . | Authorized
All Other Insurers
AA-1560300......... ECONOMICAL MUTUAL INSURANCE COMPANY. ..o CAN.......... Unauthorized.... [ ... [ e
AA-3191289......... FIDELIS INSURANCE BERMUDA LIMITED........ccvtuuiemimeineioneesecsneesneesesssessnesisesesesesesiesenns BMU.......... AULhOMZEA........ | v | e
..................... 98-0227129.......... [THERMO RE, LTD.....ccoceevimrimrimrnrienienisnisnisnieniessisnisssissesssssnsssssesssssssssnssssssssssssssnssnssonssnsses | BMUucriccne [ UNGUENOMZEM. .. [ covooiiiiccicins [ e
..................... 98-1404041.......... | THERMO FISHER SCIENTIFIC RE.......cccccooisirinirinirnirnirsenscnssrsenssnissnesnessnssnsnssssnsssesssssensences | BMUuciicne | UNUENOMZEA. .. | oo e,
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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.......cccovvvirrinineenee 5,334,130 | oo 4,029,355 | ..ooovverirernns 3,947,799 | .o 3,101,882 1,495,511 7,435,878
2. Alaska...... 2,677,816 ...1,912,506 ..225102 | ... ...2,184,601 A,777,847 ...1,094,788
3. Arizona 8,013,165 7,377,379 2,184,516 | .ovvveennns 4,512,399 1,934,006
4. Arkansas.........conininns 4,622,491 | .o 5,056,542 | ....vvvvvririinee 356,255 | ..o 403,289 | ..covvvreen 4, TA4182 | o 484,730
5. California.. ...95,335,336 89,657,324 ...45,027,364 68,078,480 ...63,935,390 73,870,114
6. Colorado.......cccveererrrrneirennns 15,940,433 10,849,748 | ..covvvvvennn 6,623,049 19,734,085 | ....cevvevenee 6,033,168 14,033,728
7. Connecticut........coervverrrerecee CT [l | e 2,871,393 | oo 3,393,366 | ...ocovrerrnne 3,350,879 | oo 1,103,512 | oo 1,279,138 788,078
8. Delaware...... ..591,227 | ... 499,779 83,171 | ... 163,487 ...156,617 | ... ..318,316
9. District of Columbia...............DC | oo lovs | o 6,594,881 | ...oovvernn. 6,563,664 | ......ccoeennne. 5,197,280 | oo 4,912,107 | oo 11,876,086 | .....ccenvn.. 17,292,674
10, Florida. ..o 17,634,426 | .......cconc.. 18,926,578 | ...covvvernnee 2,870,206 | ....ocovenee. 15,627,077 | covvvveeenee 5,417,300 | .ocvvrrrenes 6,366,118
11, GeOrgia....coorerrereerrernrerrereernes 13,302,256 | ...coovvrvrnne 12,692,306 | ....oovvvnnnee. 5,011,592 | oo 17,431,579 | oo 10,368,467 | ...ccrvvnene. 16,867,383
12, Hawaii.....ocoocveerenenncnene H L [ 328,669 | ..ocvverrrnienene 322,455 | ..o, 70,374 | oo | e 200,000 | ..o
13, 1daho.....coocvccvecrcvenendd D [ L | 2,047,994 | ....ccoennnee. 1,677,553 | oo 481,332 | oo 520,937 | oo 2,104,610 | oo 475,331
14, MNOIS......cvrevrrenireieieeeireinne 31,499,613 | .o 31,634,292 | ....covevnven 40,746,846 | ................ 23,848,287 | ....covvenn 63,754,131 | cooovvvnee 67,502,597
15, Indiana.......cocovvvvevinniirieenne 12,839,006 | .....cvvvvnvne 11,648,563 | ...oovvrvenne 5,487,792 | oo 6,703,215 | coveverrine 2,137,706 | .oovovvrrne. 7,397,440
16, 1OWa...ccenccreeseneee A [l | 4,488,918 | ..o 4,085,600 | ...oocovvrrerrenee 254970 | .ooovvriernns 3,448,846 | .....cccoeveene. 9,518,329 | ..oovovrvinnd 969,928
17, Kansas......ccoeoeevevvvneeneinenen KS [ L | i 2,229,595 | ..o 2,096,303 | ...oooverrne 1,399,807 | ..o 2,772,823 | oo 384,201 1,370,891
18, Kentucky......oocovevreneercrverneend KY el | e 8,129,784 | ..o 6,581,502 | ..coovvveirienee 211,872 | e T16,678 | oo 487,273 987,938
19, Louisiana.........cccrveveeeereereenenen. 12,276,620 | ...coovvvvvneee 10,828,420 | .....ccovvnvee. 5,004,088 | .....cccoonnee. 9,307,047 | coovvrvens 24542223 | ..o 17,298,811
20.  Maine.....coovveeveermennenenenene e ME | il | e 735,987 | v 930,086 | ..cocvreererreenee T24751 | v 383,770 | oo 100,000 363,560
21.  Maryland.. ; ..16,267,462 | ... 14,029,932 | ..... 4,281,749 ...4,869,408 | ..... 6,119,060 | ... ..4,253,181
22.  Massachusetts.........ccccueeneen. 23,819,596 | ..ocvovvreene 19,621,147 | oo 10,848,644 13,231,046 | ...covvvenee. 17,657,073 | v 14,876,373
23, Michigan........cccoerevninirrcrnnnns 11,854,045 | ................ 12,382,343 | ..o 21,590,858 | .....ccrevene 30,552,220 | ...ocovvrrenn 30,960,244 | ................ 89,707,660
24.  Minnesota.... ..14,844 553 | ... 11,236,378 | ..... 4,058,134 ...5,869,398 | ... 4,507,670 ..4,673,531
25, MiSSISSIPPI.....overerrcrrerrriiirnne 10,510,305 | ..covvvvvvernee 9,530,132 | oo 3,002,290 2,764,402 | ....ccvvvrenee 1,635,766 952,714
26.  MiISSOUN....coucvucvreerrecieirnenes 14,787,561 | .o 14,850,948 | .....coovveeunn 4,713,240 | ..o 8,235,012 | oo 8,217,789 | .o 10,834,809
27.  Montana... » .3,694,696 | ... ...3,040,444 4,992,165 | ... 378,480 5,801,634 ..1,441,914
28.  Nebraska.......ccooevvenerereencd NE | il | i 1,026,117 | oo 1,417,809 | oo 526,834 | ..coovirireine 1,498,592 | ..oovvvvreiines 962,616 | ..oovveerrrenes 1,995,595
29. Nevada.......ccoooevecvrmnecnnee NV | il | e 7,052,805 | .coovvrrinn 8,005,341 | ..o 3,099,835 | .o 4,904,032 | .o 1,336,027 | oo 16,572,514
30. New Hampshire........ccccovunnenee NH|....... Lo | e 2,085,154 | .covvvinienn 1,895,065 | ...ovorvrerrinne: 612,435 | .o 383,164 | ..o 2,067,489 | ..cooovrrrirernns 791,954
31, New Jersey....ocvvvrnneens NJ|....... IS (R 20,003,594 | ......ccceee. 18,133,782 | oo 8,613,998 | ...ccvvvvne. 9,211,719 | v 94,931,655 | .ovvvvvenen 97,970,254
32, New Mexico.......ccoeereurenrennc. NM | ....... Lo | e 2,180,665 | ...cocovveennee 2,355,075 | oo 1,002,657 | .coooveeveenne 2,573,850 | ..oovverrrenee 3,697,299 | .o 3,870,519
33, New YOrK..oooovevcrernenenee el NY | L | 67,392,316 | ..ocovvnne 61,622,116 | ..oovvvernee 13,238,054 | .....ocovenee. 19,110,108 | ..ccovvvvenne. 83,626,844 | ................ 80,425,740
34. North Carolina.........ccoceeeeeeeee NC | oLt | v 14,784,720 | ..o 14,052,907 | .ccoovvvrveenee 2,958,953 | ..oorieeirinns 4,902,890 | ...ocorvrrnennes 4,843,983 | ..o 3,127,364
35. North Dakota........cccccvevereeed ND | il | oo 484,295 | ....covivine 398,199 | .o 347,996 | ..ooovvrviriinnns 257,267 | oo 830,539 | ..o 448,618
36.  Ohi0..coeereereeecneeneereeenneene OH | L | 17,350,551 | .o 17,359,900 | ..coovvvvenee. 10,264,730 | .ooovvereennn 6,228,883 | ....cocvvenne. 30,992,908 | .....coooenee 28,282,413
37, Oklahoma........ccccovvvvrerreee. OK | oLt | e 6,204,640 | .....c.covrennee 4,712,207 | oo 8,512,401 | covvvrirenee 2,239,125 | oo 8,671,986 | ..ocovvvrrnnee 8,474,739
38, 0regon......ocoeeneneenenenennn OR | oLt | v 13,107,510 | .coovvrreneen. 11,574,970 | oo 3,495,650 | ..coooverririnn 3,103,583 | .o 5,992,112 | oo 6,562,411
39.  Pennsylvania.........cocorereee. PA | Lt | v 17,070,901 | .ovvveeneene 16,669,762 | ....cvvvvernne 5,585,009 | ..cocovvvirerin 8,458,745 | ......ccccenee. 32,095,429 5,084,115
40. Rhode Island..........ccocovemene R il | v 2,298,620 | ..coovovvreenee 2,439,026 | ...covovverennn 1,728,329 | oo 624,586 | ....cocvverenee 5,440,744 3,945,518
41.  South Carolina........c.coceeeeen SC | vl | v 5,024,638 | ..o 4,909,843 | ....cooovvrerne 1,439,930 | ..o 2,405,753 | ..covvieiinne 2,846,948 | ..ccovvvrnne 1,708,940
42, South Dakota.........ceeverrreeeeSD [ vl | e 593,403 | ..o 476,691 | oo 804,061 | oo 792,487 | oo 200,000 | .oorverrirnenee 1,573,308
43. ..15,130,804 | ... 13,073,379 13,270,540 | ..o 10,284,635 ..14,122,093 | ... 19,323,201
44, 51,935,363 | ...coovvenvnn 49,947,122 114,161,384 66,318,345 | ...coovrenee 99,278,881
45, Utah..ooocnncnccnceenn UT [l | 18,055,590 | ....ocovvveneene 14,998,487 | .................3,689,928 | ..o 1,049,946 | ......ccovvene. 3,803,015 721,445
46. Vermont... ...1,406,310 ...377,246
47, Virginia....c.oocveveeecneineineeenin 7,923,627 6,944,125
48.  Washington........ccccooeneene WA | L | e 32,744,363 | ......coonce. 30,837,676 | .oovveeeeene. 6,027,390 | ..cooovrrirrnnn 5,067,998 | ....cccoovennee. 10,289,096
49, West Virginia.........ocoveeveeeeeet WV [l | e 516,144 | oo 496,675 | ...overerrcirienes 768,581 | ..o 268,354 | ..o 106,784
50.  Wisconsin........ccoeeveeeereerneene WH oL | e 9,118,017 | oo 9,390,326 | .ooovververennns 1,624,534 | ..o 4784492 | .o 5,872,384
51, WYomIing.....covevveneveerermeene WY |l | e 750,220 | ..o 847,960 | ..ocovevvrerrinee 772,707 | v 73,742 | o 3,893,643 | .o 158,041
52.  American Samoa.............co..... AS ... Noes | e ieernins | ereereesseinsseessssstseeessenss | ceseesesteseessessessssssessestans | nessessestsessess st st et estents | sressestsssess st ent e testeniants | srsesteseness st sttt
53, GUAM..ccivicrcreenia GU |...... L | s A0 | oo [ e | e | et | s
54.  Puerto RiCO......ccovirrrrrriene PR]...... R TR 55,943 | oo 97,328 | .o | e 2,830,364 | ..coovrrrinns 252,029 | .oovvrriienne 3,110,863
55.  US Virgin Islands..................... Vi ... Lt | oot eiies [ veeveinesese s sssebesnsinns | seteresssesssssesessessssssetes | sesisesesessesesssesessssesesies | esseresssesessseaesesseaetanets | seerssesteseseresessnaeseserenes
56. Northern Mariana Islands......MP]|....... Lt | eeereieetreiretieeinsissieennins | eresseesesinseeesssestsseessenes | eeseesestesesssestesssssessessans | sessessesssessessessestnsestenes | sressestssessestessaesessessants | sesestenesessessestenteseseeseas
57. Canada.......cccooenervvrniininnes CAN |....... Lo | e 113,979,581 | oo 92,551,877 103,021,644 | ......cccceeee. 74,146,548 | .............. 104,548,678
58. Aggregate Other Alien............ (0 .0, Sl [ 682,235 | .o 575,160 | .oovovririenenn32,228 | s 317,785 | oo 525,752 | .ovvvnrinnenas 2,122,533
59. Totals L XXX... 773,303,107 703,623,266 564,815,698 753,854,783 902,261,448
DETAILS OF WRITE-INS
58001. ARG ARGENTINA............c....... XXX | e | e B2 | et [ et nstens | serress st st sessenins | sessestse st essensnes
58002. AUG AUSTRALIA..........cccoevenee. 0.0, GO RPN ISR 5,152 | corieierreereeiseineneeens | vt sssnnnns | ressestensnsssssess s sssessanes | sesestesenesess st essesens
58003. BGD BANGLADESH................ XXX | e 2244 | 2,506 | 1o | et | sressestensnnssssessssssssssants | sesestessnesess st esseneas
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | cooovrvirincnnn 679,992 | ..o 567,449 | ..o 32,228 | .o 317,785 | o 525,752 | .ovvverirniinee 2,122,533
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... 0,0, O [ 682,235 | oo 575,160 | oo 32,228 | oo 317,785 | oo 525,752 | oo 2,122,533
(@)  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.............c.oveveeerneenreenerinns 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

Q10




Statement for September 30, 2020 of the AFFlLlATED FM |NSURANCE COMPANY

Organizational Chart
September 30, 2020

Policyholders

Factory Mutual Insurance Company
NAIC 21482 Fed ID 05-0316605 RI
100% OWNERSHIP of all Subs

EM Insurance ] i Factory Mutual Insurance
FM Insurance FM Approvals LLC FMRE Holdings LLC TSB Loss Control Consultants, Inc. FMIC Holdings, Inc. FM Global de Mexico S.A. de C.V. Company
Cf;:z:';y Europe S.A. NAIC 00000 RI NAIC 00000 DE NAIC 00000 GA NAIC 00000 RI NAIC 000-00 MEX Escritorio de Representagio No
NAIC 00000 LUX Fed ID 05-0520189 Fed ID 27-1439297 Fed ID 58-2190659 Fed ID 05-6009005 AllN 1D AA-2730043 Brasil LTDA
NAIC 00000 AlIN ID AA-1370041 NAIC 00000 BRA
| I |
1 | 1 ] ] | ] | | ]
FM Engineering FM Approvals FM Approvals FM Approvals Watch Hill Insurance Corporate FM Global Appalachian FM Global Affiliated FM Risk Engineering
International Limited Europe Limited Assessoria E Company Insurance Services, Servicios, Insurance Company Services LLC Insurance Insurance
Limited NAIC 00000 NAIC 00000 Representacdo NAIC 00000 VT Inc. S.deR.L.de C.V. NAIC 10316 RI NAIC 0000 RI Company Company Limited
NAIC 00000 GBR GBR IRL LTDA Fed ID 20-2740839 NAIC 00000 RI NAIC 00000 MEX Fed ID 05-0284861 Fed ID 27-0433536 NAIC 10014 RI NAIC 00000 BMU
NAIC 00000 BRA Fed ID 05-0453751 Fed ID 05-0254496 Fed ID 98-0131767
O |
= | | | | ' ! |
M Two 95 95 95 95 FS':S'I‘C’::' FM do Brasi FMcEnginIete_ering New
Engineering Ledgemont LLC || Hayden Mezz Owner Hayden LLC Hayden Lender LLC Hayden Mezz Colombia Servicos de sh ons;]u . |r(1:g Ltd Providence
Egypt LLC NAIC 00000 DE LLC NAIC 00000 DE NAIC 00000 DE Lender LLC SAS Prevencao de ( NZ'I‘g o?;())o: t Mutual
NAIC 0000 EGY Fed ID 37-1699077 NAIC 00000 DE Fed ID 46-0627887 Fed ID 46-0639741 NAIC 00000 DE NAIC 00000 Perdas Ltda. o Limited
Fed ID 46-0655775 Fed ID 46-0644539 oL NAIC 00000 N NAIC 00000
BRA BMU
| | I | | | | |
Hobbs 601 275 175 Johnston 101 FMEC 3460 1301 Hobbs Solar Hobbs Hobbs Hobbs M
Brook Hobbs Brook Edgewater Wyman Wyman Building Edgewater Legacy 265 Winter Preston Atwood LLC 1LC Solar 4 Solar 5 Solar 6 Asia
Manage Limited Lc ' Lc LLC Le LLc LLC Ridge LLC NAIC 00000 NAIC 00000 L LLe te Holdi
ment LLC NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC DE DE NAIC NAIC NAIC ngs
NAIC GBR DE DE DE DE DE DE DE 00000 Fed ID 46- Fed ID 30- 00000 00000 00000 Pte.
00000 Fed ID 04- Fed ID 04- Fed ID 20- Fed ID 27- Fed ID 45- Fed ID 27- Fed ID 20- DE 1737956 0871090 DE DE DE Ltd.
DE 3516901 3516936 8836334 1439940 2766487 1440057 2775533 Fed ID 46- Fed ID Fed ID 38- Fed ID NAIC
1609795 | 35- 4085564 85- 00000
I ] 2566166 3705167
-
923 Building 404 610 Lincoln Park Rldge Neponset Hobbs Solar Hobbs Solar Green Street 343
LLc Wyman LLC LLC Bldg LLC 401 285 Central West River 245 81 3LLC Plaza LLC Winter
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 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 Rl 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- 3516938 1169682 3942900 0965702
1169682 1595571 1439297
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Statement for September 30, 2020 of the AFFILIATED FM |NSURANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9

1 2 3 4 5 6 7 10 1 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 (U.S. or Parent, Subsidiaries Domiciliary |to Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
ﬁllz(:sbers Name Code Number RSSD | CIK |International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YN) |*
0065 | Factory Mutual Insurance Company & its Affiliates........ 21482... [05-0316605.. | ....cccevv. | voreeee Factory Mutual Insurance Company.................. e JUIP et [ttt ssesssssstenss | evesssssssesssssssessesns | sesessessesissanes | sressesssssssse st esse st ses e tes s s saesasssnsensesensens | eries N.oooe. 1.
0065 | Factory Mutual Insurance Company & its Affiliates........ 10014... | 05-0254496.. |........... | ccvee. . | Affiliated FM Insurance Company FMIC Holdings, Inc. .. | Ownership... ....100.000 |Factory Mutual Insurance Company............c... | ... N 1.
0065 | Factory Mutual Insurance Company & its Affiliates........ 10316... | 05-0284861.. |...cccoceer | vevnee Appalachian Insurance Company . FMIC Holdings, INC......covvvrrrrirrieierinnireieiinene Ownership......... ....100.000 |Factory Mutual Insurance Company..........ccce. | cvveee |\ 1.
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |AA-1120610. | .ccovverees | ereree | errerererienns FM Insurance Company Limited................ccouu.. Factory Mutual Insurance Company................ Ownership......... ....100.000 |Factory Mutual Insurance Company............cc.. | coo... Yoo
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |98-0131767.. | ceeevvrree | cervere | erereererrerennns Risk Engineering Insurance Company Limited.. |BMU.......... FMIC Holdings, INC......corvvrirrerrieierinnireieiinene Ownership......... ....100.000 |Factory Mutual Insurance Company..........ccce. | cvveee [\
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |AA-1370041. | cocverees | creee [ errerrerenienns FM Insurance Europe S.A.......cccccovvereriereinenns LUX...oovovee Factory Mutual Insurance Company................ Ownership......... ....100.000 |Factory Mutual Insurance Company..........c.co.. | couee A SR
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |AA-2730043. | .ceovveeee | cerrere | erereereerereenens FM Global de Mexico S.A. de C.V........ccccovvenee MEX.......... Factory Mutual Insurance Company................ Ownership......... ....100.000 |Factory Mutual Insurance Company..........ccc.e. | cveeee Y.
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |20-2740839.. | ..ccvevreer | creree | errerrererrenns Watch Hill Insurance Company............cccocvvvennee VT FMIC Holdings, INC.......ccovvevrriereieiereeresiennns Ownership......... ....100.000 |Factory Mutual Insurance Company............cc.. | .veeee N/
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... [05-0453751... | .occvveree | cereree | eerreereerrennees Corporate Insurance Services, InC.........cc.cce...... [ X{ I NIA............ FMIC Holdings, INC......covvvvrrerrriniennireieieene Ownership......... ....100.000 |Factory Mutual Insurance Company..........cccce. | ceeeue Neoeene
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |eererererrnrrrnens [ errrerrerne [ reeree | eeerreereereennnes New Providence Mutual Limited..........c.ccoeveenee BMU.......... A Risk Engineering Insurance Company Limited | Ownership......... ....100.000 |Factory Mutual Insurance Company..........c.cce. | cveeee Neooene
Factory Mutual Insurance Company - Escritorio
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |eeererrererrneereins [ erreerreree | reeree | eerreereereennees de Representagao No Brasil LTDA. BRA.......... A Factory Mutual Insurance Company................ Ownership......... ....100.000 |Factory Mutual Insurance Company..........ccce. | ceeuee Yo
0000 |Factory Mutual Insurance Company & its Affiliates........ 00000... |05-0520189.. [ ...ccoervre [ rervee [ eerererrrrerennns FM Approvals LLC........cccoeevevveeniieereeccreee [ XL NIA............ Factory Mutual Insurance Company................ Ownership......... ....100.000 |Factory Mutual Insurance Company..........c..... | ... |\ S I
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |eeerereererrnerrnins [ erreereeree | reeree | eerreereeeennees FM Engineering International Limited................. GBR.......... NIA........... FM Insurance Company Limited..................... Ownership......... ....100.000 |Factory Mutual Insurance Company.........ccccce. | ceeeee N...coee
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |cveererrerereerrees | eererrerees | evees [ ereerrerenenenns FM Engineering Consulting (Shanghai) Co. Ltd. | CHN.......... NIA............ FM Global Services LLC.........cccovvvvvvirerrnnnae Ownership......... ....100.000 |Factory Mutual Insurance Company............... | ... Nevoooir [ e
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |coererrrrerierrees | eerererees | evreies errerreienienns FM Approvals Limited............cccocererriveieirernnnn. GBR.......... NIA............ FM Approvals LLC.........cccooevivririeirieieinne Ownership......... ....100.000 |Factory Mutual Insurance Company................ | ...... N.......
FM Approvals Assessoria E Representacéo
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |coererrrrerrerres | eerereries | evreee | errerrerenenens LTDA. FM Approvals LLC.........cccoeviervenieereieieinns Ownership......... ....100.000 |Factory Mutual Insurance Company............cc.. | oevee [\ /S
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |27-1439297.. | ..cvcvvvee | cereene FMRE Holdings LLC.......covvvrerrerrerirrinnireiniens Factory Mutual Insurance Company. Ownership......... ....100.000 |Factory Mutual Insurance Company..........ccce. | ceveee Neooene
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |58-2190659.. |....cccoeus | cvrrree . | TSB Loss Control Consultants, Inc. Factory Mutual Insurance Company... Ownership... ....100.000 |Factory Mutual Insurance Company............c... | coo... Y
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |05-6009005.. | ...ccovoree | cereene FMIC Holdings, INC.....ccovevereriereirencercireenns Factory Mutual Insurance Company. Ownership......... ....100.000 |Factory Mutual Insurance Company..........ccce. | cveeee Y.
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |coerrrrrerrernes | eerererien | errees errerrerensenens FM Global Servicios, S.de R.L.de C.V.............. MEX.......... NIA........... FMIC Holdings, INC.......ccovvevvireieireieieeeniennes Ownership......... ....100.000 |Factory Mutual Insurance Company............cc.. | oevee [\
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |27-0433536.. | .ccovrvrree | verrere | rrreererrereenens FM Global Services LLC.......c.coevrveenrerrerniennenns [ X{ I NIA........... FMIC Holdings, INC......cvurverrrrerereirnrennireireienens Ownership......... ....100.000 |Factory Mutual Insurance Company..........ccce. | cevees |\
FM do Brasil Servicos de Prevencao de Perdas
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |eeorerrererrerreens [ errmereeree | eeeree | eerreereeeennees LTDA. FM Global Services LLC.........coccveurrereereereennn. Ownership......... ....100.000 |Factory Mutual Insurance Company.........cc.cce. | ceeeee Neoeone
0000 |Factory Mutual Insurance Company & its Affiliates........ 00000... |04-3516902.. | ...ccceovve [ rererre | eerererrrrerernens 610 LinCoIn LLC......ooveveriereeecercee e FMRE Holdings LLC.......ccccoovveeeiieieeeine Ownership......... ....100.000 |Factory Mutual Insurance Company................ | ... |\ S I
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |04-3516903.. | ..ccvveree | rreree | rerreereereennees 404 Wyman LLC.......cooninenerereieenereieenne FMRE Holdings LLC........cccoerrrreneireirieneireies Ownership......... ....100.000 |Factory Mutual Insurance Company..........cccce. | ceeeue N...ooe
0000 |Factory Mutual Insurance Company & its Affiliates........ 00000... |04-3516936.. | ....cccee. [ rervrre | cerererrrrererans 275 Wyman LLC.... FMRE Holdings LLC.......cccooovveveriierceeee Ownership......... ....100.000 |Factory Mutual Insurance Company..........c..... | ...... |\ S
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |20-8836334.. | ..cccovree | ereree | errrrerrereennees 175 Wyman LLC.... FMRE Holdings LLC........ccovrreeenrireieiineireins Ownership......... ....100.000 |Factory Mutual Insurance Company.........cc.cc.. | ceeeee N.......
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |04-3516937.. Park Ridge Building LLC.........c.ccccecovevvrveveeverenes | DEeereeee [NIALL FMRE Holdings LLC.......ccccocvveeveererceeereeinae Ownership ....100.000 |Factory Mutual Insurance Company................ | ...... N
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |04-3516935.. | .... . |93 Building LLC.. . FMRE Holdings LLC... ..| Ownership... ....100.000 |Factory Mutual Insurance Company................ | ...... N
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |20-2775533.. 265 WInter LLC.......ovvvverereiereneseecsseeieenes FMRE Holdings LLC........cccovrrrrrenrirrieiirrirnens Ownership ....100.000 |Factory Mutual Insurance Company..........ccce. | cvveee |\
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |27-1169682.. | ..cverees | crvere | errerrererrennns 245 Winter LLC.....oovecseeceee e DE............. NIA........... 265 Winter LLC.......covvevereeeeeeecee s Ownership ....100.000 |Factory Mutual Insurance Company............cc.. | .oee. N
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |27-1440057.. | cccevevees | evvrres | e . |FMEC Legacy LLC..... FMRE Holdings LLC... ..| Ownership... ....100.000 |Factory Mutual Insurance Company............c... | ... N
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |04-3516938.. | ....cccover | cvrrree Neponset River LLC FMEC Legacy LLC........cccovervivieerireieireisnnns Ownership ....100.000 |Factory Mutual Insurance Company............cc.. | oeeee N
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Statement for September 30, 2020 of the AFFILIATED FM |NSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 1 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 (U.S. or Parent, Subsidiaries Domiciliary |to 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) (YN) |*
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |27-1439297.. | ccevereer | crveree | ererrererrerans West Glocester LLC.......ccovveveviveiceeieiene [X{ I NIA............ FMEC Legacy LLC........ccooevvivvierericicreinas Ownership......... ....100.000 |Factory Mutual Insurance Company............c... | ... N
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |04-3516901.. | cevevvrees | creree | ererrererierans 601 Edgewater LLC........cc.ocvvvevveveeerceeeereina DE............ NIA............ FMRE Holdings LLC.......cccooovveereeriereereeieinae Ownership......... ....100.000 |Factory Mutual Insurance Company................ | ...... Nevoooio [ e
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |27-1595571.. | ccveverees | cveree | e 285 Central Avenue, LLC..........ccccvvevcririinnnns [X{ I NIA............ FMRE Holdings LLC.........ccccoovevviiieirieeines Ownership......... ....100.000 |Factory Mutual Insurance Company................ | ... N..oo..
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |04-3516897.. | .ceovvrree | ververe | rereereererrenns Hobbs Brook Management LLC..........c.ccccvvunee. DE............. NIA............ FMRE Holdings LLC........cccovrrrrrerrirriniinrireins Ownership......... ....100.000 |Factory Mutual Insurance Company..........ccce. | cvveee [\
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |coeerrererrerrres | errereries | evvees ererrerenennns Hobbs Brook Limited............cccccceuererriiisiieienne GBR.......... NIA........... FMRE Holdings LLC........cccoveviireririreieinas Ownership......... ....100.000 |Factory Mutual Insurance Company............c... | ... N
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |45-2766487.. | ...cccovovee | cereene 101 Edgewater LLC FMRE Holdings LLC........cccovvrrrenrereieienrireins Ownership ....100.000 |Factory Mutual Insurance Company..........cccco. | ceeee. [\
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |27-1169682.. | ....cccover | cvrreee . |401 Edgewater LLC... FMRE Holdings LLC... ..| Ownership... ....100.000 |Factory Mutual Insurance Company..........c.cc.. | .oevee N
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |27-1439940.. | ..cocovevee | cereene Johnston Building LLC...........ccoovvvrrrvernrnrerrinns FMRE Holdings LLC........cocovvvrrrerrerrinrenrireiens Ownership ....100.000 |Factory Mutual Insurance Company.........cccce. | cvvees [\
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |.oerrrrrrrreirnens FM Global Services Colombia S.AS.................. FM Global Services LLC.........ccccvvvrvrierennnns Ownership ....100.000 |Factory Mutual Insurance Company.........cc.ce.. | vevee N
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |37-1699077.. |.... . | Two Ledgemont LLC 95 Hayden Mezz Owner LLC.. . | Ownership... ....100.000 |Factory Mutual Insurance Company..........ccce. | ceeeee N
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |46-0627887.. 95 Hayden LLC.......cccoovvvieeieieceeeeseiias FMRE Holdings LLC........cccoovevinierireiniennnns Ownership ....100.000 |Factory Mutual Insurance Company.........cc.co.. | veeee N
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... [46-0639741... | ..cocovrre | cerree | errreereereennees 95 Hayden Lender LLC.........oooovveeenrerrincrnireenne DE............ FMRE Holdings LLC........ccovuorereenrereieienrreins Ownership......... ....100.000 |Factory Mutual Insurance Company..........c.cce. | ceeeee N...oo.
0000 |Factory Mutual Insurance Company & its Affiliates........ 00000... |46-0655775.. | ...cccevvre [ erere [ eerererrrrereraens 95 Hayden Mezz Owner LLC...........ccccccveveneeee. DE............ FMRE Holdings LLC........ccccovveveviceecrereee Ownership......... ....100.000 |Factory Mutual Insurance Company................ | ...... N.......
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |46-0644539.. | ....cooovee | cerree | cerrreerrereennees 95 Hayden Mezz Lender LLC...........cocoveuvrrneenee DE....cccco.. FMRE Holdings LLC.........ccoeurieeneereirirneireins Ownership......... ....100.000 |Factory Mutual Insurance Company..........cccce. | ceeeee N..ooee
0000 |Factory Mutual Insurance Company & its Affiliates........ 00000... |46-1609795.. | ...ccceovr [ rervere [ eerererrrrerernns 3460 Preston Ridge, LLC.......c.ccoevvvevevecicens DE............. FMRE Holdings LLC.......cccccovveeriiereereenen Ownership......... ....100.000 |Factory Mutual Insurance Company..........c..... | ... N.......
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... [46-1737956.. | ..cccvvree | ereree | crerreereereenees 1301 AtWOOd LLC......oocveeieecieecereeieceis DE....cccccco.. FMRE Holdings LLC........ccoerrrieneireirieneireins Ownership......... ....100.000 |Factory Mutual Insurance Company..........cccce. | ceeeee N..oooee
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |38-3942900.. | ..cevevreer | crrerer | ererrererierenns 81T WYMaN LLC.......oovevereeerceeeee e DE............. FMRE Holdings LLC.......cccoovveerrerercereeeinae Ownership......... ....100.000 |Factory Mutual Insurance Company............c... | ... N.ooooe.
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |30-0871090.. | .ccovereer | crreres | eerrererrrrerans Hobbs Solar 1 LLC........ccccooeueiriercrireieevniee DE...... FMRE Holdings LLC........cccooevveiieirieeinae Ownership......... ....100.000 |Factory Mutual Insurance Company................ | ...... N.......
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |38-3982389.. | .covovrrer | ververe | rrreererrerrenns Hobbs Solar 2 LLC.......ccccevevrrieierisnireireinnenns DE............ FMRE Holdings LLC........cccovrrrrernirrinirnrirnens Ownership......... ....100.000 |Factory Mutual Insurance Company..........ccce. | cvveee |\
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |32-0486346.. | ...ccceeer | crrree | errerrererrennns Hobbs Solar 3LLC........cccvevivieereeeeieniee DE............. FMRE Holdings LLC........cccoveviiieririreeinns Ownership......... ....100.000 |Factory Mutual Insurance Company............c... | .oee. N
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |eeervererrrreereene | vervenniee | vereene vereereeneeeens FM Asia Holdings Pte. Ltd..........ccoreviniinininns SGP FMRE Holdings LLC........cccovrrrrerrireiniinrireinns Ownership......... ....100.000 |Factory Mutual Insurance Company..........ccce. | cveeee [\
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... [30-0939299.. | ..oevrver | crverre | errerrerrrrennns Green Street Plaza LLC.........cccoooevvevveeieirenninns DE........... FMRE Holdings LLC........ccccoveviireririeieinns Ownership......... ....100.000 |Factory Mutual Insurance Company..........c.cc.. | .ooeee [\
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... | 35-2566166.. Hobbs Solar 4 LLC.........cccvemvvereeneenrerrerneinnenns [ ] S FMRE Holdings LLC........cocovvmrrrerrireirerenrireinns Ownership ....100.000 |Factory Mutual Insurance Company..........ccce. | ceveee N
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |coerrerrreereerries | ene . |FM Engineering Egypt LLC.... ... |EGY.. FM Engineering International Limted.. Ownership... ....100.000 |Factory Mutual Insurance Company..........c.co.. | cveeee N
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |30-0965702.. 343 Winter Bldg LLC........cocovvvvnrrerrerrireinns [ ] S FMRE Holdings LLC........cccovvrrreerrreinienrireinns Ownership ....100.000 |Factory Mutual Insurance Company..........cccce. | ceeeee N
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |.oererrrrrriirnens FM Approvals Europe Limited............cccccovunnee. IRL............ FM Approvals LLC.........cccoevierrenieeriieieienns Ownership ....100.000 |Factory Mutual Insurance Company............cc.. | oeee N
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... | 38-4085564.. |.... . |Hobbs Solar 5 LLC. FMRE Holdings LLC... ..| Ownership... ....100.000 |Factory Mutual Insurance Company.........cc.cc.. | ceeeue N
0000 |Factory Mutual Insurance Company & its Affiliates........ 00000... | 84-4295769.. 99 Hayden LLC........coovvvieeereeecer e FMRE Holdings LLC........ccccoovveveeieccrcreree Ownership ....100.000 |Factory Mutual Insurance Company................ | ...... |\ S
0000 | Factory Mutual Insurance Company & its Affiliates........ 00000... |85-3705167.. | .cocrveree | rreree | rrrrrereereenees Hobbs Solar 6 LLC.........ccovvereereeeeeereerereicenee FMRE Holdings LLC........ccovurrereeneirrieieneireins Ownership......... ....100.000 |Factory Mutual Insurance Company.........cc.cce. | ceeeue N
Aster Explanation

[

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




Statement for September 30, 2020 of the AFFILIATED FM INSU RANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date

1

. Warranty.
. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability.
. Reinsurance-nonproportional assumed financial lines
. Aggregate write-ins for other lines of business

. Other accident and health

. Workers' compensation............ccceveureenennn
17.1 Other liability-occurrence
17.2 Other liability-claims made...
17.3 Excess workers' compensation
18.1 Products liability-occurrence
18.2 Products liability-claims made
1, 19.2 Private passenger auto liability

, 19.4 Commercial auto liability......
. Auto physical damage
. Aircraft (all perils)

1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
R =SOSR ST 260,166,025 | ....coovvvrerrirennns 78,901,569
2. ATIEA INES.....oveeereerecereee ettt ese s essensssnssentes | stessssssssessassnes 188,035,713 | oo 143,093,013
3. Farmowners MUIIPIE PETIl..........ouiireieeieieiecese s eeiseseeeisines | eeesneinese et ses et sessetenss | feesessessessssesseesesssseesesassessesnnes
4. Homeowners multiple peril...
5. Commercial multiple peril..... ..84,683,600
6. MOMJAGE GUAIANTY......cooveeeeieieiecici ettt ssse e ssssees | essetsteesesseesesssseesesssessessstenss | feesessesseesssesseesetessessesassessesnnes
8. Ocean marine....... ..17,622,990
9. Inland marine........ 156,180,097
10. Financial guaranty..........ccccoeereereeneneens
11.1. Medical professional liability - occurrence....
11.2. Medical professional liability - claims-made.
12, EARNQUAKE........ovcvvecteicesee ettt sssebenns | sevessesesssssesssseaenns 8,356,456
13. Group accident and health..............cceerrrirninrnrinee s
14. Credit accident and health....

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

PART 2 - DIRECT PREMIUMS WRITTEN
1

. International..
L Warranty......occeceeccceee e
. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability.
. Reinsurance-nonproportional assumed financial lines
. Aggregate write-ins for other lines of business
L TOtAIS e

Other liability-occurrence..
Other liability-claims made...
Excess workers' compensation
Products liability-occurrence
Products liability-claims made
19.2 Private passenger auto liability

2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
1. 92,546,294 | .....ooverreeeirinn 244,897,859 | ..ooovvereeeriens 244,615,878
2. Allied lines.... 82,115,307 | . ..210,747,802 | ..... ..170,177,263
3. FarmOwNErs MUIIPIE PEIL.........c.cvcuiiiireiiieiricte et s e sss s | crebesssesesissesessssesesssebebessesessssssebesses | sessebessstesessssesessseses s ese s ssebessssesasans | sebsesesssssesessssesessssetes st eses s seaebnsesens
4. Homeowners multiple peril... ..625,646 | . 1,733,195 L. ..1,668,978
5. Commercial MUIIPIE PEIL.......c.vveveiiieieieeesee ettt s ssse s sssesaesns | seesessesesssessssessssssaesens 24494803 | ..o 87,213,368 | ...oocveveereeeceias 81,271,174
6. MOJAGE QUATANEY.......ouiveviecreieiieise ettt s e bbb sssseaess | sbebessesesasstesessssessssssebessssesessssebesnses | sebessssesesssesesasseb et s sesesssseb et s naesanans
8. Ocean marine .18,389,332
9. Inland marine........ ...131,069,211
10. FiN@NCIal QUAIANTY........ccviiiciicieeieee ettt as
11.1 Medical professional liability - occurrence
11.2 Medical professional liability - claims made.. | e |
12. Earthquake..........cocoeevevererireieieininns 29,027,652 .38,334,847 |..
13. Group accident and health
14. Credit accident and health....
15. Other accident and health
16. Workers' compensation....

3498: Sum. of remaining write-ins for Line 34 from oVerflow page...........cccoueeerrinrnereirneineens | covrreireiinennnsssssnsssesssnnssnenn | v . 0 ................................................. . 0
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34)......ccviuiiiriiiriierceieieieiesiesissereenins | evsisississiesessssessessssessesessssssseereesd | erisrissesisssssssssessssssssessssssesesssnes (0 T 0




Statement for September 30, 2020 of the AFFILIATED FM |NSURANCE COMPANY
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PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 2 3 4 5 6 7 8 10 1 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2020 2020 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 2020 LAE Reserves on Reserves on Claims 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 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 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 (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2017 + Priof..c.ce. | ovveveererrerrenna. 67,882 | oo, LN A KT — 171,595 | v 30,623 | oo A 30,840 | oooovenan 40,268 | .....ooevrrsrererenenresnies | evreerennrenrennennen 100,487 | v 140,756 | .oovvvevererrenne 3,010 oo (3,010) | covorererrrererrnes 0
2. 2018, [ 128,496 | .o 42,464 | i, 170,960 | .oovevveererines 79,584 | oo 654 | oo, 80,237 | oo 39,710 | oo 3,004 | ciiiieennd2,019 | 84,733 | (9,202) | oo 3212 | (5,989)
3. Subtotals
2018 + Prior........ | coovvverrvernrenna. LR 146,178 | oo 342,555 | v 110,207 | oo LT(V ) —— 111,077 | oo 79,979 | oo 3,004 | .o 142,506 | oo 225489 |..oooovvrrrrnnn, (6,192) | oo 202 | (5,989)
4. 2019.eeeeee | e 190,726 | oo 62,976 | ..covveria 253,702 | oo 179,585 | oo 9,612 | oo 189,197 | oo 24,560 | .ooooveeeenns 5586 | oo 34,359 | o 64,505 | ..oooerrrrinan 13420 | .o (13,420) | oo (0)
5. Subtotals
2019+ Prior........ | cooverereiaen. 387,104 | oo 209,154 | oo 596,257 | .ccooverernne 289,792 | oo 10,482 | oo 300,274 | oo 104,539 | oo 8590 | .o 176,865 | oo 289,994 | .o 7,228 | .. (13,217) | oo (5,989)
(T2 720 O [ )0, S P )0, S P )0, S P D0, S [ 9,303 | oo 9,303 |............... XXX oo | e 250,881 | .ovoreveereaeen 82,783 | o 293,664 |............... 0.0 T P XXX oo e XXX
7. TotalS...cceerees | e 387,104 | oo 209,154 | oo 596,257 | .ovvererrernane. 289,792 | oo 19,784 | oo 309,576 | .ovvvreereren 104,539 | .oooverre 259,471 | oo 219,648 | o 583,658 | ..ooeeererrrerinninns 7,228 | .o (13,217) | oo (5,989)
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 | ......coccvunee. 2,037,985
| D 19%|2. v, (6.3)%] 3. oo, (1.0)%

Col. 13, Line 7

Line 8

L (0.3)%




Statement for September 30, 2020 of the AFFILIATED FM INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

Bar Code:

A0 0 A0S0 AL AL o
*1 0014202 04900O0O0O0 3 =«
A0 0 A0 IR OO LA AR
* 1 0 014 2 02 04550000 3 =«
AR RO SRR LA AL o
* 1 00142 0203650000 3 =«
AR AT SRR 7000 LA o
* 1 00142 02 05050000 3 =«

Q15

Response

NO

NO

NO

NO




Statement for September 30, 2020 of the AFFILIATED FM INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Liabilities:

1 2
Current December 31,
Statement Date Prior Year
2004, et ettt A e e AR eSS AR R e AR s e e A et s At et e s s sttt essentn s e st ensansnsanns | eeteessestensensestessansenseesssntensaessans | srtensesaesaes s s s e s s b sttt ree
2997. Summary of remaining Write=iNS fOr LINE 29..........cuiuiiiiieieiiiitessseetesssesiesisssssessssss e sssessssnsesssssssnssssssnssnsssssssnssnsessesensessnsnsans | srnsesssssmsnssssessnssssessnsnsessesanes (O O 0
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year
3204, et bR R AR R A SRR R AR AR R bR R s ae e sttt n st baens | eebsesaestste s st en s st en s st ssensens | sebeses sttt et nee
3297. Summary of remaining WHte-iNS fOr LINE 32... ... it ses s sss s e sse e st ens s es s sns s st s s st st sss s st st snssnstens | oessosssnsnssossonssnssessessanssnssessanes 0 s 0
Additional Write-ins for Statement of Income:
1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31

Additional Write-ins for Schedule T:

58032.
58033.

XXX
Loxxx |
XXX

58034. .
58035. ESP  SPAIN............... S XXX
58036. CHE SWITZERLAND. LXXX
58037. THA THAILAND............ S XXX
58038. TTO TRINIDAD TOBAGO........ | ..XXX... |..
58039. TUR TURKEY.....ccoonierrrriren. S XXX
58040. ARE UNITED ARAB EMIRATES ...XXX...
58041. GBR UNITED KINGDOM......... XXX
58042. VNM  VIETNAM .......cocvrurrnnn. XXX
58997. Summary of remaining write-

ins for Line 58 from overflow....... XXX

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.. e [ XXX

58005. BRA BRAZIL..... W XXX

58006. KHM CAMBODIA.. XXX

58007. CHL CHILE............... L XXX

58008. TWN CHINA - TAIWAN.... XXX

58009. CZECHOSLOVAKIA. S XXX

58010. L XXX

58011. L XXX

58012. XXX

58013. XXX

58014. L XXX

58015. L XXX

58016. XXX

58017. XXX

58018. L XXX

58019. L XXX

58020. S XXX

58021. XXX ..1,153,920
58022. S XXX

58023. XXX ..211,655
58024. XXX

58025. XXX

58026. XXX

58027. S XXX

58028. S XXX

58029. XXX

58030. XXX

58031. L XXX

Q16




Statement for September 30, 2020 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © N ook w

- o
- o

Book/adjusted carrying value, DeCembEr 31 Of PHIOF YA .......cvururiierereieiiecineire sttt ssssees
Cost of acquired:

2.1 Actual cost at time of aCQUISIION. .........c.eveeverrereriereirereiecseeeeeesceeeeeens
2.2 Additional investment made after acquISItion............cccccceviererinieiinnd \
Current year change in €nCUMDIANCES..........verereerrerrerreneeneereeseesesseseseeseennd
Total gain (I0SS) ON GISPOSAIS.......c..vverreiriiiieiieieisie ettt s st en b s s nsnn
Deduct amounts received on disposals.............ceuveeverrererienenns
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreCiation............ccoveeeueeeieienissessissesesseseses
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).

. Deduct total nonadmitted @mOUNS...........cccreeiuerniniieeeeee s
. Statement value at end of current period (Line 9 minus Line 10

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

Book value/recorded investment excluding accrued interest, December 31 0f Prior Year...........occevevveevnieneseenesesnens
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and Other.............cceviviecrieiieicsece e .
Accrual Of diSCOUNL..........c.ccviveiercreie e \
Unrealized valuation inCrease (deCrease).........oouevevreeriererrisireserssseseseennd
Total gain (I0SS) ON AISPOSAIS..........ceveeverieeie ettt ettt ettt b ss st ettt s b s ssesenens
Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points and commitment fees
Total foreign exchange change in book value/recorded investment excluding accrued interest
Deduct current year's other-than-temporary impairment recognized

. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
. Total valUGHON @IIOWEANCE. ..........cvivieeieiicieie ettt bbb bbb a bbb a bbbt et s s ea s s aebnas
. SUDtOtal (LINE 11 PIUS LINE 12)....uveveieieiciieetee ettt bbbttt
. Deduct total NONAAMItIEd MOUNTS.........c..cvuiiiriiciiiee bbb
. Statement value at end of current period (Ling 13 MiNUS LINE 14).......ccuiiiuiieiicieiiei ettt sanea

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok w

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PHOF YEAI...........covcviiireiecieieieiesee et naen
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.cocvvverrinnnns
Unrealized valuation increase (decrease).
Total gain (loss) on disposals................
Deduct amounts received on disposals.............
Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other-than-temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccceveiurrrirerririieieiseee s
Deduct total NONAAMItIEA BMOUNTS.........cc.eiieieieiiie ettt
Statement value at end of current period (Ling 11 mMINUS LiNE 12)......cuiieiuriieiieisessiiesessessissesssessssesssssssssesessessssesssssnsssesseses

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© NS ok N =

N
W oo @

Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEaI.........cvvevirieenieiereeee e
Cost 0f DONAS ANA SIOCKS ACGUITE..........vurerrerririicereire ettt
ACCIUAL OF BISCOUNL. ...ttt bbb
Unrealized valuation iNCrEaSse (AECIEASE).........ururererrerereirrirreeseseesssessssessessesssssssesessssess e ssessss s sses st sssses st essssssessesssssnesns
Total gain (I0SS) ON GISPOSAIS.........vveireiriiiieiieieisie ettt s bbb s st s s se s
Deduct consideration for bonds and Stocks diSPOSEA Of ..........cururiinrirrininniee et sseneans
Deduct amortization Of PrEMIUM.........c.ceuiiiiieisce bbb en
Total foreign exchange change in book/adjusted Carrying ValUE..............covereueerrerrireeniireieeseeseesees e seseeeees
Deduct current year's other-than-temporary impairment reCOgNIZEd..........c.ccvvueiirieieiieie s

. Total investment income recognized as a result of prepayment penalties and/or acceleration fees...........c..ocooeevvereerriernnnes
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)........cccererrrererresireerisieeseeienns
. Deduct total nonadmitted @MOUNLS...........c.ruieeieireei ettt
. Statement value at end of current period (Ling 11 MiNUS LINE 12)....c.veieiiiiieiicisieisiisissiesseessiessessssssssssessssessassesssssssesssanees

.............................. 3,139,855,138
................................. 820,249,962
..................................... 1,233,119
................................... 38,291,163
................................... 60,326,112
................................. 885,798,456
..................................... 5,324,064

........................................ 340,368

.............................. 2,696,922,729
.............................. 1,138,972,994
..................................... 2,163,277
................................. 200,700,425
................................... 98,096,770
................................. 988,170,875
..................................... 6,386,456
..................................... 2,725,327
........................................ 281,602

.............................. 3,169,173,342

.............................. 3,139,855,138
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SCHEDULE D - PART 1B

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

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1. NAIC 1 (@)t sesssssssessins | sresisesesnessnesesens 1,507,380,500 | ...ooveonrirrrrirnenns 107,539,598 | ..o 91,005,603 | ..o (9,454,731) | oo, 1,558,963,289 | ....cvovirirrrrinn 1,507,380,500 | ...ocvovuvriririnns 1,5614,459,764 | .......coevvrnrrrnn 1,596,416,023
2. NAIC 2 (@)t | et 170,632,793 | oo 771,915 | s 3,243,291 | s 8,047,022 | ..oovvvriviinne 147,837,741 | oo 170,632,793 | oo 180,208,439 | ..oocvercricricrinnene 134,924,233
3o NAIC 3 ()-ureereeernrreriirieriessesiesssess sttt | serieni s 1,539,578 | vvuveriireeieeieeieiieeisesessneses | reriesiesi st | et (RS0 ] 1,677,259 | oo 1,539,578 | oo 1,538,078 | oo 749,979
4. NAIC 4 (8)-erereireieese st | eebees s 247,896 | ...ooveereeeierieiieeieeieeeesenies | s 278,607 | ..o 30,911 | | e 247,696 | ..o O N
B INAIC 5 (). veuveerenreaereneriseriesiserieiie sttt sttt | sebbebe sttt n bRttt | eebeeeb bbbkt Rk ek et | eeeseRs bbbt | reeb bbb b bt | HieR e R | Heren ettt | Hheeb bbb 0 | e eesenes
B, NAIC B (8)-vruvruererreieieiee s | trbeab s 869,839 | et | e | et 6,188 | oo 858,611 | ..o 869,839 | ..o 876,027 | oo 903,357
7. TOtAl BONGS.....ceeoreeiriereessceeesesssenessnssssss s ssssss st sssssssnsnees | snsssssssssssssssssnces 1,680,670,406 | ....vveorverriennenns 112,311,513 | s 94,527,501 | ..o (1,372,110) | ceovvvevcerreriennes 1,709,336,900 | ...ovvervririiinnn 1,680,670,406 | ....ocovvrerinienes 1,697,082,308 | ....oovovrriririis 1,732,993,592
PREFERRED STOCK
T Y OO OO PO OO OO OO OO OO OT OSSPSR BYOPSPR PO 0 | e
0. INAIC 21ttt | 48k R Rt R R Rt eR e | £e£s R R R R R R Rk R R | ££8eee R R R et eR s | 8RR R R et s s | e s Rk R Rt | Heee s Rttt | et n et O R
10, NAIC 3uiiicii etttk eens | eeeb e R Rt R s | 4eeRE LRt R R R R R | SeRE R R R Rt | £e4 8RRt R | £E8 e RSkt | et | e 0 |
T1 NAIC Attt | eeeR e e SRR R nes | HeeRE AR | SeEL R R RS e e R Rt | £e4 s RSkt R | HEtee Rt | HEee bRt | et LU R
12, NAIC Bttt tens | eees e e Rk R kR es | HeeRe R R R R | SeEL R RS Rk E e | Ce4 iR SRRk R | HEbee R bRt | bRt | s LU R
13, NAIC Bttt eens | oEEE G E R b E e Rt Rt enes | 4eeEt Rt eE LRt | SehEeeEE et R nE R E et | ChffeeE et R Rttt | et eeE Rt R et en s | et | et 0 | s
14, Total Preferred SOCK.........cooriririiniiriinisrinnisisininisnis | et 0 [ 0 [ 0 [ 0 [ 0 [ 0 | 0 [ 0
15, Total Bonds and Preferred StOCK...........crmimrisniississsiennsissenesnnneens | sevsoeesssesseseenas 1,680,670,406 | ....coooovvrirarirrinenns 112,311,513 | s 94,527,501 | ... (1,372,110) | coovveeenrirenies 1,709,336,900 | ...ovveerrirciiennes 1,680,670,406 | .....ccoovrnirinns 1,697,082,308 | .....ccoovrrnriinnnes 1,732,993,592
(@)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:

NAIC1§......... 0; NAIC2§.......... 0; NAIC3S..... 0;

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

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

NAIC6S.......... 0.




Statement for September 30, 2020 of the AFFILIATED FM INSU RANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Actaual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......coouivieeieeieeeineeinens | e
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAN...........ccvcviieereicieesie ettt tes s ss st ssbessens | saessesessssssssssssassessesssses s ssbessssessanans 0 [
2. Cost of Short-term iNVESIMENES ACAUITE..........c..cviveieiiiiecese ettt b s ssanns | eebestessesssessesssssssssesssssnean 22,000,830 | ..overrrerieieieee e 4,998,600
3. ACCIUAI OF GISCOUNL........ooiiiii bbbt bbb | bbb bbbttt T0 | o 1,167
4. Unrealized ValUuation INCTEASE (HECTEASE)........vuururrrrerrerreseierteseaseesesssseseesessessssesssseesessseesessessessessessesssessessessassssssessessnssns | sessessssssssessasssssessessassssssessassassssssessesss | sesessessssnsssessessassssssessassnsnnssessassnssnssns
5. Total gain (I0SS) ON GISPOSAIS..........evevriveieeietcisie ettt bbbttt s bt sas b st s st et enses s bassessans | oebessssssssssssessesnsasses et s bnsesess 20,826 | ..oovecrreeeeee s (1,167)
6. Deduct consideration received 0N dISPOSAIS.............ccc.cvuivivireieeieiiieie ettt sttt s banes | eebestesassssessesas s ense st enean 22,021,495 | oo 4,998,600
7. Deduct amortization Of PrEMIUM..........ceiiiiecreeice ettt ettt bttt s st bbb es st s s bessnsetns | 4ebsssesessssssesssebesssssessesebesnseaesnaas 231 | e
8. Total foreign exchange change in DOOK/AdJUSIEA CATYING VAIUE............vueiuiuririieiireie ettt sasstssseesess | 2ressesssnesessessesssessessessessssssessessassssssessans | sessessessssssssessssssssessessessssssnssnssasssnsnnees
9. Deduct current year's other-than-temporary impairment FECOGNIZEA...........c.c.eueuiiiuiieiierice et ereseas | ctetreaesssesesessesesssssebsssesesssseaebessstesessnns | oebebesssesesssesessnsssessssstesnsesessssnsebansesens
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9)........ccoeurrnrirriinininrneiensnsiieiesnees | oveseiesinsis st ssesssssnees (01 OO 0
11. Deduct total NONAAMItIEA @MOUNLS...........coiiiiiiiiiii bbb | SEEE bbb bbbt | cenb bbb
12. Statement value at end of current period (Lin€ 10 MINUS LINE 11)..... v i sessssnessessssessssesssssnsssssssssssssssssssss | eoesssssesssssssssessassssssessassassssssessessasssnes 0 | e s 0

QsSl103




Statement for September 30, 2020 of the AFFILIATED FM INSU RANCE COMPANY

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

QSI104, QSI105, QSI06, QSI07



Statement for September 30, 2020 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAI.........cvrurieirreerieisiieeeseesisesssseeeessssssse e ssesssssssssns | sessessssssssssessssesssssssssessessessnn 237,319,472 | oo 132,604,445
2. Cost of cash eQUIVAIENS ACQUIMEM.............covveveiiciceeie ettt sttt es s sasans | seesssessesissesses e sessesassesssnsasen 336,544,840 | ..o 354,702,313
3. ACCTUAI Of GISCOUNL. ...t | bt ee bttt | debbebs bbb
4. Unrealized valuation iNCrEASE (ABCTEASE)..........wururrerrererrereiseesseeseesesssssseesessessssssessessesssssssssesssssssssessesssssessessans | stsssssssessesssssnssessasssnssessessassnssessas (22,344) | oo 19,373
5. Total Gain (I0SS) ON QISPOSAIS.......vervreererrerrirrreniessiseesssssseseeessessssssessssssessessessssssessessessssssessessassssssessessnssnssessessans | sesssssessessasssnsssssessasssnssessessssssnssnses (32,195) | vorereeereereernseeeseesese s (6,659)
6. Deduct consideration received 0N GISPOSAIS...........ccoviueveiiriieiiiciesice ettt esesssssesens | sresessssssesesssesessssnsesesseses s aees 483,415,728 | ..o 250,000,000
7. Deduct amOrtiZation Of PIEMIUM............cevurieierirrerireissessiss e ssess s sess s ess st sse st sss s st s e st st st ssessanss | aesessasssnsssssessasssnssessessansessessanssssnssestessansss | suessssssnssassonsunssnssessasssnssessassnsnssessensnssnssns
8. Total foreign exchange change in book/ adjUStEA CAIMYING VAIUE............ovureirrirrirrieiierissisissieressiesisssessesssnes | sesessssssssssssessssssssssssesssssssssessesssssssssessessansss | ssessssssessossossssssessessasssnssessesssssnssessessnssnssns
9. Deduct current year's other-than-temporary impairment FECOGNIZEA............curvureeuriirieieineeieeiseeeessseesseieess | sreessessssssssssrsssssssssssensesssssssesssssssesssssssessess | ersssesssssnsossesssssssessessessssessssssssssesssssnsessesanes
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)...........ccccoverririereirericerieens | et 90,394,045 | ...ooovivieee e 237,319,472
11. Deduct total NONAAMItIE BMOUNES............cvuiiiiiiiieii bbb |0t | sebsssss s
12. Statement value at end of current period (Ling 10 MINUS LINE 11).......ciiiiiiiiieierierieeseeiessssissssssssessssssesenss | ersesisssssesosssssssssssssssssessesnees 90,394,045 | ..o 237,319,472

QSI108




Statement for September 30, 2020 of the AFFILIATED FM INSU RANCE COMPANY

Sch. APt. 2
NONE

Sch. APt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

QE01, QE02, QE03



Statement for September 30, 2020 of the AFFILIATED FM |NSURANCE COMPANY

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

030

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
Bonds - U.S. Government
912828  ZV 5 |UNITED STATES TREASURY..... 07/23/2020........ CITIGROUP......coooiiirirritiitsies et 1,657,348
91282C  AB 7 |UNITED STATES TREASURY..... 08/31/2020. BARCLAYS..... ittt | Shates sttt | ereebeen et 10,994,844
91282C  AD 3 |UNITED STATES TREASURY..... 08/18/2020. JP MORGAN 2,981,484 ..3,000,000
0599999,  TOtal - BONAS = U.S. GOVEIMMENL. .........ocviveiiectiveieieeteiiectetecectetetetetetetesaeteteveaetesesseaetesesaesesesies etetesassssesassesesesassssesessesesesassssesassesesessassesassesesesasseseses e setesasessesassssetetasseseses s sesesesessesessssetetesassesesassesetesssssesessntetasas | esesessssesesessssssessssesesassssesessssesesessssses | evessssesesssesesssesesesansesass 15,633,676 | ..o 15,650,000
Bonds - All Other Government
135087 D5 0 | CANADA GOVT. 07/02/2020........ RBC DEXIA......ooiiiiiniiereiietiesei e 5,458,450 | ..o 5,000,000
135087  F8 2 | CANADA HOUSING TRUST.......ccovvvriiririricirnninns 08/28/2020. VARIOUS ...ttt esienes | chbiesss bbb | eobsses bbb 26,950,060 ....26,000,000
135087 K3 7 | CANADA GOVT. 07/30/2020. VARIOUS ..ottt vee s s s s s s ssesssssssesasssssanssesanssnsns | issessesssssssssssassssasssssssesssssssssssssansases | seessessessssssesesssnssssassesanes 12,334,125 11,500,000
614852 PH 8 |MONTREAL QUE 07/02/2020. NATIONAL BANK ...ttt 1,097,100 ..1,000,000
614853 DS 5 |MONTREAL QUE 07/08/2020. DESJARDIN 1,094,500
626200 AK 7 |BC MUNI FINANCE .| 07/02/2020. NATIONAL BANK. 2,268,450
74814Z EV 1 |PROV OF QUEBEC... . .| 07/28/2020. DESJARDIN 5,496,900
891288 DK 5 |TORONTO ONT . 07/02/2020. T D SECURITIES 1,785,919 .
891288 DV 1 |TORONTO ONT . 07/16/2020........| T D SECURITIES 1,631,275 ,500,000
1099999.  Total - BONAS = All OtNET GOVEINMENL..........ccueviiiieieiiitiiteiietestesietssestsssessetsseessessessesessessessssasses | fessessessssassessessessssassesassassessessesessassessssassessessesessessesassessesssssssessessesassassesssssssessessesassessesssssssessessesassessetanssssessessnsassesses | sessesssossessssossessessesassessesnssnsessessnsesses | sressessessssonsessessesnsassesses 58,016,779 54,925,000
Bonds - U.S. Special R e and Special A
207758  ZT 3 |CONNECTICUT ST SPL 05/20/2020........ | ZERO STAGE CAPITAL 1FE...
231266 MK 0 | CURATORS UNIV MO SYS...... 09/14/2020. ZERO STAGE CAPITAL 1,379,610 1FE...
3140KK WG 5 |FNMA PASSTHRU BQ0646 08/20/2020. BANK AMERICA MERRILL.........ccuiiirieieirieiesistie et sesssesssssiensens | stsesssesssesssassessesasssssesssssssessessessssssens | aesessessssssssssassesssassessesans 10,685,918 1FE...
45204F  EG 6 |ILLINOIS FIN AUTH REV. 09/18/2020. ZERO STAGE CAPITAL 1,720,980 1FE...
542691 DB 3 |LONGISPWRAUTHNY 08/06/2020........ ZERO STAGE CAPITAL 1,494,479 1FE
584283 GP 4 |MEDFORD ORE HOSP 07/08/2020. ZERO STAGE CAPITAL 390,594 .| 1FE...
64966Q MF 4 [NEWYORKNY 08/28/2020. ZERO STAGE CAPITAL 1,314,250 .| 1FE...
70917S 7L 1 | PENNSYLVANIA ST HIGH 07/15/2020........ ZERO STAGE CAPITAL 1,350,190 TFE. i
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: et eteeietieieeieiseiseiers  eseeieisesesiessessesessessessesesiesesseiesesiessesesiessesssiesesiesisiesierseiseiesesesssiesieiseissiesesieiesiesiessesesiesiesieiieiesieisesesiessesieiesesierss  fieiseiesiersesssiessesesessesesesessessesiesansone | sresiersesissersenesistansesenies 18,336,021 | oo 16,211,117 | 029,809 | XXX oo
Bonds - Industrial and Miscell
00138C AN 8 | AIG GLOBAL FDG SR SE.......cccocovvrermrnrirernirns 09/15/2020........ MORGAN STANLEY ....ccouiirireriirriieireresiseieriesis st ssssseneenes 749,378 15 S
09661R  AE 1 | BMW VEH OWNER TR....oiiiiiiiiiiiiiieissiseiesssssisesss s essessssssessesssssns | consssnssessnns 07/08/2020. JP MORGAN 1,849,486 .. | 1FE...
191216 DD 9 |COCA COLA CO 09/14/2020. CITIGROUP.....oviiiirieitie s 499,605 .| 1FE...
458182  EA 6 |INTER AMER DEV BANK.......coovvvirriiiirincieninnis 07/08/2020........ DESJARDIN. ..ottt 1,044,150 1 S
459058  JD 6 |INTERNATIONAL BK FOR.......ccccvvviiirniiierinis 07/08/2020. DESJARDIN. ..ottt 1,677,672 1FE...
574599 BP0 |MASCO CORP......cccoervrrinne 09/09/2020. JP MORGAN 499,635 .
641062 AT 1 [NESTLE HLDGS INC......ccooviiviiiiiiieirieeseieseeeseesinnes 09/08/2020........ CITIGROUP.....oviiiititr s 496,080 TFE s
68233  BY 9 |ONCOR ELEC DELIVERY......cccoouvmrniireriniircinrinnns 09/23/2020. MITSUBISHI 248,513 .| 1FE...
74256L  EG 0 |PRINCIPAL LIFE GLOBA 08/20/2020. GOLDMAN SACHS........ooiiriiiiniseie et 993,910 .| 1FE...
87264A  BH 7 | TMOBILE USAINC......ooioiiiiiiiiiiieieistieresiseiesi s essesissseninninse | sessesensisnnn 09/22/2020........ BARCLAYS 513,295 2FE s
89236T HF 5 |TOYOTA MTR CR CORP 08/18/2020. GOLDMAN SACHS.. 1,000,530 ..1,000,000 .83 [MFE i
021374 AC 7 | ALTALINK LP....cooiiiririreiseircresceesecssenenineine 09/09/2020. RBC DEXIA . 1,003,770 21,000,000 [ oo TFE. s
07813Z  CF 9 | BELL CANADAL........oviiieiriiiie et 08/24/2020........ RBC DEXIA......cooiiriiiriirierieriseeiesienssiessesisssssesies 1,504,395 | ...coooii ,500,000
23384N  BS 5 |DAIMLER CDAFIN INC 09/15/2020. RBC DEXIA......ooiiiiiniieresisieseisesesiese e 2,254,590 ..2,250,000
26948Z  AY 8 |EAGLE CR CARD TR MED......cccstriiiiriirieisinsiesessssiessessssesessssssssssssssssssssessessns | sesessnsennsne 08/04/2020. DESJARDIN. ...ttt 175,000 . 175,000
47788Z  AH 4 | JOHN DEERE FINANCIAL 09/08/2020........ RBC DEXIA......ouiiiiintiereiistieseeiceesisese e 1,806,732 | oo 1,800,000
69363T AP 7 |PSP CAPINC 08/24/2020. RBC DEXIA......ooiiriieiieierssissiessisisssssssssssssessesssins 3,003,630 ..3,000,000
404280  CJ 6 |HSBC HLDGS PLC......cotiiiiirsiinrirerniiscisenssessesnesneses D 08/18/2020. MK TAXES SYS 1,004,663 ..1,000,000
3899999. Total - Bonds - INAUSEIIAl QNG MISCEIIANEOUS...............cvviveieieieeeeeeeiieiieeee ettt e eieee otetetatetesesesesessasasaeas s et s et et et et et et e s et esesese e e e s as e s et esesesesesea e et s sttt et et et et et et e s e s e s esesese et as et et et esesesesenensnnas st et et et aseteseses | sasesesesesesessasnssasasasesesesesesesesesesesesenss | oeevaseseseseseseseseseseseseseseses 20,325,034 | .o 20,250,000
8399997, TOAl = BONAS = PAM 3..........ooovecvieeveeeiceeeeeteceeeeeee ettt ves et saseeeses e sesessesesaesensanes  saessesossassssassossesssssesassaesnsessaesssass e s s saeses s sesesenssesesas et s ean s s s s et ansass et en e s et s e ae e s et arane s s s e ananssnsanansansranesnnannnins | aoesersssiesersaressssnsasasssesarasnansnssnsnnnnne | euirierseesansaransenrnsiesaren 112,311,510 | oo 107,036,117
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Statement for September 30, 2020 of the AFFILIATED FM |NSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends | Administrative Symbol
8399999. Total - Bonds.... ....112,311,510 107,036,117 206,165 . XXX...
Common Stocks - Mutual Funds

233203 37 1 |DFAINTERNATIONAL CORE EQUITY.......... 06/30/2020........ DIMENSIONAL XXX

256206 20 2 |DODGE & COX GLOBAL STOCK FUND......c.ovuiirririniriierensssiessesssssesssssssesssssnsns | oersnnsnseenes 07/06/2020........ DODGE & COX XXX

46432F 37 0 |ISHARES EDGE MSCIUSA SIZE..........oooiiiiiieniicierireieiseeresssisses s | sevesensinssin 08/07/2020........ ZERO STAGE CAPITAL XXX

46432F 38 8 |ISHARES EDGE MSCI USA VALUE...........cccoovvunee 09/03/2020........ | ZERO STAGE CAPITAL XXX

46432F 39 6 |ISHARES EDGE MSCI USA MOMENT......c.oiiiviiiiniirerenineireriseiseissie s eesesisense e 09/03/2020........ ZERO STAGE CAPITAL XXX

46434V 44 9 |ISHARES EDGE MSCI INTL MOMENT. 09/03/2020........ ZERO STAGE CAPITAL XXX

46435G 40 9 |ISHARES EDGE MSCIINTL VALUE.......c.cocoiimirrinirereriseienseieeeieniaes 09/03/2020........ ZERO STAGE CAPITAL XXX

46435G 50 8 |ISHARES EDGE MSCI INTL SIZE 08/07/2020........ ZERO STAGE CAPITAL ....36,339.000 923,150 XXX

741494 30 6 |TROWE PR GLOBAL TECH-I.... . | 06/30/2020........ | T ROWE PR GLOBAL STOCK ..739,577.776 ..15,000,000 XXX

87281Y 10 2 | TROWE PR HEALTH SCIENCES-I 06/29/2020........ T ROWE PR GLOBAL STOCK. 116,713.352 10,000,000 XXX

9499999.  Total - COMMON SIOCKS = IMUIUAI FUNMAS. ...ttt s ettt s e E 08 E 0808880 E oL E e EE 0 E S8 E 00 E 0 E 000 E o0 E e h e Eebieeteeseh bbbttt en st | enbsnsssnssnsens e sens st 90,268,995 XXX

9799997.  Total - COMMON SHOCKS = PAI 3. ...tttk eek e & e81eEEeeE 48 E e E £ E 4L 88 L8 EE e 0 E e E L £ L L £E L8 8L 8L L8 eEE oL £E £ E £ E L8 E Lo E £ E 8L E L L1 E L8 E L eE 8L h £ EseE et ee b Eees | fiehieeEeeE e b e b eEer b ettt ens | enbsebssns st ens et enb e 90,268,995 XXX

9799999, TOAl - COMMON SHOCKS........ ettt ettt ess sttt s es ek ehe o0 foeetoeE o e e f o8 E o0 E e eEE e e o0 E o E£EE 08 E e E 808 EE o0 E oL E e f £ E 0 E S8 E o000 E e E e E e 00 E o0 E e h e E b ieeteet bbbttt en st | enbnbssnssnsens st st 90,268,995 XXX

9899999. Total - Preferred and Common Stocks .........90,268,995 XXX

9999999. Total - Bonds, Preferred and COMMON SIOCKS............ciiiiiiiiiiiiieiicisiisi s eosssessessssss s ess st s b8 b s 0 s 0 8 e8eEhe0 e 0 8 0 s 0 88 b 0 e 0 bbbt ebiens | Chebiesbeee et b s ensenins | eesessstisns s et enraen 202,580,505 XXX




Statement for September 30, 2020 of the AFFILIATED FM |NSURANCE 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
1 12 13 14 15
F Current Bond
0 Year's Interest / NAIC
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Designation
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | and Admini-
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 strative
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 Symbol
Bonds - U.S. Government
36207K WC 0 | GOVT NATL MTGE ASSN......cccvvvvrnnirnes | . | 09/01/2020. | MORTGAGE PAYDOWN . 416 416 414 416 0 416 (V) P 21 [09/15/2029. | 1FE............
0599999. Total - Bonds - U.S. GOVEMMENL.......iriireieriinississnissesensenens 416 416 414 416 0 0 0 0 0 416 | () I (V)] [ [ 21 XXX XXX
Bonds - All Other Government
135087 E6 7 |CANADA GOVERNMENT........cocomvrvmrrrnns .. | 08/24/2020. | RBC DEXIA.........vvereerrrrnerirerirenes | e | ceverennd 958,536 | .......... 900,000 | .......... 902,772 .902,586 (251) (251) 902,335 | ..ovverireriiens | 000056,201 | e 56,201 | ......... 9,931 | 06/01/2026. | 1FE............
135087 G3 2 | CANADA GOVT....cooovtvivviimiiciienisrinniis .. 1 07/02/2020. | DESJARDIN.......cevvrriirinrirneiiinies [ eoverieeeneeinssineinns | e 2,510,250 | ....... 2,500,000 | ....... 2,425,850 2,484,612 | oo | e, 12,853 | oo | s 12,853 2,457,465 | ...ccoovvvivernns | 152,785 | 52,785 | ....... 10,599 | 03/01/2022. | 1FE............
135087 G7 3 |CANADA GOVT... .. | 07/30/2020. | VARIOUS .....16,252,320 | .....16,000,000 | .....16,008,440 | ......ovcrrerermremeerans | coeervreivernenins | cerinens 16,294 | oo | e 16,294 | ..o, cernen 16,022,734 | i | 120,229,586 | ... 229,586 | ..... 109,438 | 09/01/2022.
135087 K3 7 |CANADA GOVT... .. 109/11/2020. | RBC DEXIA........ccviiirinicniieeis [ everieninesisninniies | v 1,060,960 | ...... 1,000,000 | ....... 1,077,030 (798) vevenennn 1,076,232 (15,272) | ........ (15,272) | ......... 3,493 | 06/01/2030.
13509P DV 2 | CANADA HOUSING TRUST.......cccovvuernvn. .. | 08/25/2020. | RBC DEXIA.......oeverrereerrrinrrnenes [ corerineeineniininernes | veeens 6,560,902 | ....... 6,200,000 | ....... 6,316,126 6,272,665 | ...oocvorerirerirens | e (12,341) [ oo | e (12,381) | s | e 6,260,324 | ...oovvvcrrers | e 300,578 | ...... 300,578 | ..... 138,315 | 09/15/2023.
13509P DY 6 | CANADA HOUSING TRUST. .. 107/02/2020. | SCOTIA......oovvereirririnrieeiierierins [ coverieeernesissiseiins | e 5,416,400 | ....... 5,000,000 | ....... 5,326,700 5,204,171 | oo | e (27,255) 5,176,916 | .ooovvrverrrrerr | e 239,484 | ... 239,484 | ..... 127,510 | 09/15/2023.
68323A AW 4 |ONTARIO PROV CDA v [ 10710212020 | BMO CAPITAL.....ocvvvvvrrerreineienis | eoveeieemsiiesisesssssnins | svenes 5,468,892 | ....... 5,200,000 | ....... 5,472,376 5,341,833 (29,600) 5,312,233 | oo | e 156,659 | ....... 156,659 | ....... 97,158 | 06/02/2022.
68323A EA 8 |ONTARIO PROV CDA......ccccovommrirrirerins .. 1 07/09/2020. | DESJARDIN.......ovvvrrirririreiiinnes [ eoverineernesinssinneiinns | oeeens 4,065,320 | ....... 4,000,000 | ....... 3,940,440 3,954,491 | oo | e 10,690 3,965,181 | .ooovvvvcrvers | e 100,139 | ....... 100,139 | ....... 45,345 |03/08/2022.
748148 RY 1 |QUEBEC PROV......cooiummiimiriiniinirissniinens .. | 07/02/2020. | SCOTIA .....14,521,325 | .....13,725,000 | .....13,867,720 ...13,855,785 (15,608) | .. N 13,840,180 o 681,145 | ...... 681,145 | ..... 268,625 | 02/22/2024.
1099999. Total - Bonds - All Other Government: .....56,814,905 | .....54,525,000 | .....55,335,454 ...37,976,143 (46,014) | cooovvieen0 e (46,014) | o0 | 55,013,600 0..1,801,305 |..... 1,801,305 | ..... 810,414 XXX
Bonds - U.S. Special Revenue and Special Assessment
BIRMINGHAM JEFFERSON AL CIVIC
091156 MG 1 |CTRAUTH .. | 07/31/2020. | ZERO STAGE CAPITAL......ocvrvrrrer | cerrvermriernrrssirerinns | cererns 1,285,263 | .......1,145,000 | ....... 1,329,208 | ........... 1,306,439 | ..o | v (9,790) (LA 10) ) RN I 1,296,649 07/01/2031.
155048 CT 6 |CENTRAL PUGET SOUND. .. 1 09/22/2020. | ZERO STAGE CAPITAL......ccooevene [ cormrrmeerneniinisernes | v 1,053,370 | .......1,000,000 | ...... 1,152,980 | ........... 1,059,100 | ..coouvvevvreris | v [PXRCK Y2 N IR (23,332) | oovercererinees | e 1,035,769 11/01/2021.
3128K7 U5 5 |FHLMCPC... .. | 09/01/2020. | MORTGAGE PAYDOWN ol o ..39,818 38,057 39,439 379 379 39,818 09/01/2035.
3128KG FP 8 |FHLMC .. | 09/01/2020. | MORTGAGE PAYDOWN . 357 357 0 357 11/01/2036.
3128LB AZ 1 |FHLMCPC... .. | 09/01/2020. | MORTGAGE PAYDOWN . 1,085 1,090 4) (4) 1,085 05/01/2038.
3128M4 CP 6 |FHLMC PC .. | 09/01/2020. | MORTGAGE PAYDOWN . 9,997 9,975 23 23 9,997 12/01/2036.
3128MJ ZB 9 |FHLMC .. | 09/01/2020. | MORTGAGE PAYDOWN.......ccccvvr | vrrrmermmmernmrnnirennns | corenes 1,293,254 | ......1,293,254 | .......1,255,668 | ........... 1,287,306 5,947 5,947 | oo | v 1,293,254 12/01/2046.
3128MM CK 7 |FHLMCPC... .. | 09/01/2020. | VARIOUS 18,412 0 18,412 09/01/2020.
3128P7 BH 5 |FHLMCPC... v | .. 1 09/01/2020. | MORTGAGE PAYDOWN.........occovve [ romrirmrerrirneiniiins 14,517 (18) (18) 14,500 12/01/2025.
3128P7 CB 7 |FHLMC PC....cooovevieriiecriciserserierieens .. | 09/01/2020. | MORTGAGE PAYDOWN........cccouwe [ rormrmrmrereniininenines | cvrveeinenes 25,102 25,184 (82) (82) 25,102 02/01/2026.
3128PE 4N 5 |FEDERAL NATL MG... .. | 09/01/2020. | MORTGAGE PAYDOWN ..20,841 ..20,841 21,225 20,883 (42) (42) 20,841 10/01/2021.
31292L DN 2 |FHLMC PC ... | .. | 09/01/2020. | MORTGAGE PAYDOWN ol | 37,820 | 37,820 | e 41,248 38,128 (308) (308) 37,820 07/01/2041.
312942 CB 9 |FHLMC PC.....cooovriviricrieineneiiseieeiens .. 1 09/01/2020. | MORTGAGE PAYDOWN.......coccover [ corerrmeimeinneiinninns | cerverians 325519 | ........ 325519 | ........ 336,531 327,783 | o | e (2,264) (2,264) 325,519 09/01/2040.
312945 TE 8 |FEDERAL NATLMG... .. | 09/01/2020. | MORTGAGE PAYDOWN ...180,637 | ..........180,637 183,389 | | e (2,752) (2,752) 180,637 02/01/2041.
312968 M3 7 |FHLMC PC ... |.. | 09/01/2020. | MORTGAGE PAYDOWN ol . 13,078 | oo 13,078 13,110 (32) (32) 13,078 01/01/2034.
31297C HD 5 [FHLMC PC...coovveierrnirererireesceieni .. | 09/01/2020. | MORTGAGE PAYDOWN . 4,006 | ..o 4,006 4,005 0 4,006 07/01/2034.
31297S R6 4 |FHLMCPC... .. | 09/01/2020. | MORTGAGE PAYDOWN . 2,092 2,088 4 4 2,092 08/01/2030.
31307G MD 8 |FHLMCPC... woe | .. [ 09/01/2020. | MORTGAGE PAYDOWN........coovvve [ rorerirmrernniiniiniines | cvvverinenes 24,057 | ............24,057 24,345 (288) (288) 24,057 03/01/2029.
31307G  TL 3 |FHLMC PC....coevvivirierieriseereriereeniens .. | 09/01/2020. | MORTGAGE PAYDOWN.......cccconer [ corerrmrinermerinnins | cerverinns 342,262 | ......... 342,262 361,167 344,863 | ..o | e (2,601) (2,601) 342,262 03/01/2029.
31307Q 6A 0 |FHLMCPC .. | 09/01/2020. | MORTGAGE PAYDOWN ....355,001 | ..........355,001 350,009 353,133 | e | e 1,868 1,868 355,001 06/01/2031.
3132GG AX 3 |FEDERAL NATL MG... woer | - [ 09/01/2020. | MORTGAGE PAYDOWN o . 48,665 | ........... 48,665 | ........... 51,418 48,799 (133) (133) 48,665 08/01/2041.
3132HM  TF 8 |FEDERAL NATLMG......ccocrmrvirrvirervririines .. | 09/01/2020. | MORTGAGE PAYDOWN.......coccvvr | vermmrmrerernmrneirennns | vevverns 276,572 | .......... 276,572 296,797 278,482 | .o | e (1,910) (1,910 276,572 09/01/2042.
3132J9 D3 9 |FHLMCPC... .. | 09/01/2020. | MORTGAGE PAYDOWN ...416,991 416991 | L 431,585 A22173 | o | e (5,183) (5,183) 416,991 04/01/2043.
3132LQ QA 8 |FHLMCPC... ... | .. | 09/01/2020. | MORTGAGE PAYDOWN o | 875,235 | .........875,235 868,944 .874,994 241 241 875,235 0. 22,661 | 01/01/2038. . .
3132M5 G2 2 |FHLMC PC....covvureirierieeseereeiseieniens .. | 09/01/2020. | MORTGAGE PAYDOWN.......cccconer | corerrnrirnermnerinnins | cerveri 121,746 | .......... 121,746 | .......... 130,573 A23,047 | o | e (1,300) (1,300) 121,746 0 | e 4,054 | 02/01/2044. | 1FE............
3132M6 YN 4 |FHLMC PC....coocvriicreees .. | 09/01/2020. | MORTGAGE PAYDOWN........ocvvre [ vereervernniernnincees | vvvnninns 17,778 | o 17,778 | o 18,842 18,168 (390) (390) 17,778 (V1 I 477 | 05/01/2044. | 1FE............
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3132MA BV 2 |FHLMC PC GOL Q29352 . 109/01/2020. | MORTGAGE PAYDOWN.......cociner | cornvmemernerrnreineens | weeeereenni 20,724 | i 20,724 21,984 20,995 (271) (271) 20,724 0 552 |10/01/2044. | 1FE....
3132QT QZ 2 |FEDERAL NATL MG <. | . | 09/01/2020. | MORTGAGE PAYDOWN 1,043,720 | 1,097,945 | ........... 1,059,070 | oo | e (15,350) [ ..voernrererans | v [QESI1S10) ) N 1,043,720 0 10/01/2045. | 1FE.... .
3132WG  FY 8 |FEDERALNATLMG....ccoimrmiiirericrinrins .. | 09/01/2020. | MORTGAGE PAYDOWN.......cccconer [ cornerrnmrinerrnerirenins | eereernnn450,993 | ooeionc 450,993 | .......... 449,373 450,453 540 540 450,993 0 09/01/2046. | 1FE............
3132WN  JR 4 |FHLMC .| 09/01/2020. | MORTGAGE PAYDOWN ..917,315 930,718 [ | ereenne(13,403) | e | e (13,403) 917,315 0 05/01/2047. | 1FE....
3133A2 W5 5 |FHLMC . | 08/01/2020. | VARIOUS vener.820,389 | .........849,423 (3,470) 820,389 0 03/01/2050. | 1FE..........
3138E8 K6 8 |FEDERALNATLMG ...ccoooivvcriiriiriccinns [ o0 08/01/2020. | VARIOUS..........coomvrrirrirnrrirnnnins | cevrvinnnrinnnrirnnnnins | cenreeenn 71,070 | s 471,070 | ..o 484,025 473,263 (2,193) 471,070 0 04/01/2042. | 1FE............
3138LR  7M 8 |FNMA PASS-THRU LNG30Y.. . | 08/01/2020. | VARIOUS 338,913 364,808 .344,483 (5,570) 338,913 0 06/01/2042. | 1FE....
3138MK 4R 4 |FEDERAL NATL MG ... | . | 08/01/2020. | VARIOUS 235,155 246,655 .236,334 (1,179) 235,155 0 11/01/2042. | 1FE............
3138WJ U8 9 |FEDERAL NATLMG.....coovvierireiricrins .. | 08/01/2020. | VARIOUS.........oevermrrrerirerinrenernns | wevernsrinnrnernenens | ernerenn 180,313 | i 180,313 | oo 173,241 179,571 741 180,313 0 02/01/2032. | 1FE............
3138XC  F3 1 |FNMAPASS-THRU LNG30Y.. . | 08/01/2020. | VARIOUS 65,500 (181) 65,319 0 09/01/2043. | 1FE....
3138Y5 5D 4 |FNMA PASSTHRU ... | .. | 08/01/2020. | VARIOUS 630,178 (2,967) 627,210 0 10/01/2029. | 1FE............
31402R DD 8 |FNMAPASS-THRU LNG30Y......coouuunne .. | 08/01/2020. | VARIOUS 21,199 26 21,224 0 05/01/2035. | 1FE............
314038 W5 1 |FNMAPASS-THRU LNG30Y.. . | 08/01/2020. | VARIOUS 7,668 (31) 7,637 0 11/01/2033. [ 1FE....
314058 EF 7 |FEDERAL NATL MG ... | .. | 08/01/2020. | VARIOUS 13,890 26 13,916 0 08/01/2035. | 1FE............
31406V DP 8 |FNMAPASS-THRU LNG30Y.....cconeen. .. | 08/01/2020. | VARIOUS 2,078 2,081 2) 2,078 0 05/01/2035. | 1FE............
31406W 2M 5 |FNMA PASS-THRU LNG30Y.. . | 08/01/2020. | VARIOUS 943 944 1) 943 0 ...38 | 06/01/2035. | 1FE....
31409X PU 7 |FEDERAL NATL MG ... | .. | 08/01/2020. | VARIOUS 2,861 2,859 2 2,861 0].. .110 | 02/01/2036. | 1FE............
3140GV NB 7 |FEDERAL NATLMG....ccooivenierireririrris .. | 08/01/2020. | VARIOUS..........vvvmerimrimerreninrines [ corerineernenissesernes | veeens 1,716,187 | ....... 1,716,187 | ....... 1,722,756 | ........... 1,719,209 | oo | e (3,022) (3,022) [ oo | v 1,716,187 0 | . 49,247 |09/01/2047. [ 1FE............
3140H1 E5 5 |FEDERAL NATL MTG. .1 08/01/2020. | VARIOUS........oovvriiriereriniieiinninns | rorerernninsiernssneies | overenianes 43,553 | oo 43,553 | oo 43,492 43,544 9 9 43,553 0 871 | 11/01/2037. | 1FE....
3140JH SN 4 |FEDERAL NATL MG... ceee [ [ 08101/2020. [ VARIOUS........coonvrmrireincrieninenins | areserneriessnensnsnis | cenees 2,706,467 | ....... 2,706,467 | ....... 2,744,316 2,726,058 | ..oovvoerieriens | e (19,591) [ ooverereernes | eevereenns (19,591) 2,706,467 0 09/01/2038. | 1FE............
31410D 5Y 2 |FEDERALNATLMG.....ccocvvvirmrirririrrnns .. | 08/01/2020. | VARIOUS 910 910 0 910 0 08/01/2036. | 1FE............
31410P A8 6 |FEDERALNATLMG.....ccomiimirrirerririrniis .. | 08/01/2020. | VARIOUS 888 889 (1) (1) 888 0 08/01/2036. | 1FE.....
314100 YW 6 |FHLMC . | 08/01/2020. | VARIOUS 1,076 1,076 0 1,076 0 09/01/2036. | 1FE....
31411C KH 3 |FEDERAL NATL MG . | 08/01/2020. | VARIOUS 423 423 0 423 0 11/01/2036.
31411K R4 7 |FNMA PASS-THRU LNG30Y.. .| 08/01/2020. | VARIOUS 3,911 3,912 (2 (2) 3,911 0 01/01/2037.
3141IN  5C 7 |FNMAPASS-THRU LNG30Y.. . | 08/01/2020. | VARIOUS 748 749 1) 1) 748 0 02/01/2037.
31411W AU 1 |[FNMAPASS-THRU LNG30Y.. . | 08/01/2020. | VARIOUS 1,695 1,697 2 2) 1,695 0 04/01/2037.
31412A U9 3 |FNMAPASS-THRU LNG30Y.. . | 08/01/2020. | VARIOUS 1,139 1,140 (1) 1) 1,139 0 07/01/2037.
31412R D5 3 |FNMA . 108/01/2020. [ VARIOUS..........ccoomiiiriiirinriiniins [ e | e 116,457 .116,501 (45) (45) 116,457 0 03/01/2040.
31419A DS 3 |FNMAPASS-THRU LNG30 Y. .. | 08/01/2020. | VARIOUS.........oovorriemrierisneireniens [ rvsviesiesiisssissssens | soreniinnns 15,744 15,856 (111) (111) 15,744 0 09/01/2039.
31419 SH 2 [FNMA . | 08/01/2020. | VARIOUS 183,059 182,871 188 188 183,059 0 11/01/2040.
31419K GD 1 |FNMAPASS-THRU LNG30 ... .. | 08/01/2020. | VARIOUS.........covrriinrieriinrinninns [ rvmsiesisseisssinsiens | soeniinnes 71,868 71,701 168 168 71,868 0 11/01/2040.
31419L QD 8 |FNMAPASS-THRU LNG30Y....ccoouunnee .. | 08/01/2020. | VARIOUS 3,780 3,784 4) 4) 3,780 0 12/01/2040.
MAIN STREET NATURAL GAS INC GA
56036Y DB 8 |GASREV . 109/15/2020. | MATURITY ..ccoovvennirerinnerneeneninnes | cerneensessensneenenns | evnees 1,000,000 | ...... 1,000,000 | ....... 1,107,000 | ........... 1,020,433 (PR N RS IR (PR K TN IS 1,000,000 0. 52,500 | 09/15/2020.
60636S EF 7 |MISSOURI ST DEV FIN .| 07/07/2020. | ZERO STAGE CAPITAL... 653,726 | .......... 585,000 | .......... 681,502 628,422 | ..o | e (6,383) (6,383) 622,039 | ..o | s 31,687 | ......... 31,687 | ... 17,713 | 06/01/2023.
613340 5V 6 |MONTGOMERY CNTY MD. .1 09/01/2020. | ZERO STAGE CAPITAL... 1,154,790 | .......1,000,000 | .......1,178,510 | oo 1,103,711 [ | oo (17178) [ [, [(EANC)] I 1,086,533 [ ..oieiernininnns | v 68,257 | ........ 68,257 | ....... 37,778 | 12/01/2023.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments. .....19,699,659 | .....19,282,510 | .....20,286,456 | ......... 18,921,301 | oo 0 ... (151,659) | .cvvovvrnnee 0 | (151,659) | covovvvienins 0 s 19,593,500 |....cccvand 0].. 106,159 | ....... 106,159 | ..... 564,148 XXX
Bonds - Industrial and Miscellaneous
00110A AE 4 |AEP TEXAS CTR FDG....cccocovrrvvirerivrirninns .1 07/01/2020. | MATURITY ...coocvviriieinnierenineininns [ vreennniseeenisinnens | ovenneens 355,613 | .......... 355,613 | .......... 402,509 .375,649 (20,036) (20,036) 355,613 0 [ 18,870 | 07/01/2020. | 1FE............
00206R AZ 5 |AT&TINC . | 06/29/2020. [ ISSUE CALLED at 103.874.......ccc. | ceneervrenermerienins | cerverenns 519,372 | ......... 500,000 | .......... 498,525 499,720 84 84 499,804 | ...oovvvvrienins | s 196 | v 196 | ....... 36,271 | 08/15/2021. | 2FE............
126650 CC 2 |CVS CAREMARK CORPORATION........... .1 08/27/2020. | TENDER........ocvrveimiriiinieiicrnninens | vveernsiseeeninsinnnns | oevens 1,108,360 | ....... 1,000,000 | .......... 995,600 .998,059 303 303 998,363 | ..o | e 1,637 | v 1,637 | ..... 137,471 | 12/05/2023. | 2FE............
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20030N BR 1 |COMCAST CORP NEW.......cccorvmrvrerrnnens .. | 09/08/2020. | ISSUE CALLED at 105.716.......cccc. | ceoeermmernermerirerinns | cerverenns 528,580 | .......... 500,000 507,925 .504,559 (966) (966) 503,594 | ..ooverrreerriens [ e (3,594) | .cvvrees (3,594) | ....... 42,674 |03/01/2023. | 1FE....
254683 CB 9 |DISCOVER CARD EXECUTION NOT....... .| 08/17/2020. | VARIOUS .......5,000,000 | .......5,000,000 | ....... 4,998,897 | ........... 4,999,363 124 124 | o | e 4,999,486 514 514 | ... 62,667 | 02/15/2023. | 1FE.... .
254687 FW 1 |DISNEY WALT CO...coovvvrrrrrrirerrerineinens .. | 07/23/2020. | BARCLAYS........ccorirrierimreneens [ eorerineernenissisennes | veeens 1,595,220 | ....... 1,500,000 | ....... 1,495,125 132 {172 N I 1,495,257 | ..oooovvrvvrnnns | 299,963 | .........99,963 | ......... 6,783 | 01/13/2028. | 1FE............
44614D AD 9 |HUNTINGTON AUTO TRUST. .. | 07/15/2020. [ ISSUE CALLED at 100.000.........cc. | eervermrrerrmmrveirernns | coreres 1,875,467 | ....... 1,875,467 | ....... 1,875,397 | ..coco.ee. 1,876,418 (975) (CTE) | N I 1,875,443 | ..o | e 2 | 24 | 21,115 | 04/15/2022. | 1FE....
55616X AF 4 |MACYS RETAIL HLDGS INC.. weer [ 10712172020 | MK TAXES SYS....cvivvirvrerierinens | ceveerimsesnensssenenes | cevreeens 260,692 | ......... 279,000 276,737 278,464 143 143 278,607 | ..o | weene(17,915) | o (17,915) | o 11,052 | 01/15/2022. | 4FE............
57629W CF 5 | MASSMUTUAL GLOBAL FUNDING.......... .. 109/22/2020. | MATURITY ... [ e | e 350,000 | ......... 350,000 | ......... 349,573 .349,895 105 105 350,000 | ..oovverrivenies e | e | 3,413 | 09/22/2020. | 1FE............
693476 BL 6 |PNC FUNDING CORP .. | 08/11/2020. | MATURITY ..ccoovvirrireencrinnrrnenneens [ coreemeeinsinesienins | cerveeenns 500,000 | .......... 500,000 ....497,280 499,798 202 202 500,000 0. 21,875 | 08/11/2020. | 1FE....
713448 DC 9 |PEPSICO INC we | . | 09/14/2020. | ISSUE CALLED at 100.000.........c. [ vocrerreriiiniiniiinas .......1,000,000 | .......1,000,000 | ......... .999,823 159 159 999,981 19 | s 19 | 19,708 | 10/14/2020. | 1FE............
760761 AD 8 |REPUBLIC SVCSINC........coocmvrrcriirirnes .. | 09/08/2020. | ISSUE CALLED at 105.670........... | ceorevrmvernrrmerierine | cerverenns 528,350 | .......... 500,000 | .......... 499,970 499,992 3 3 499,995 | oo | e L3 I 5| 49,860 |11/15/2021. | 2FE............
806854 AB 1 | SCHLUMBERGER INVT SA... . | 06/26/2020. | CORPORATE REORG ....513,030 ....500,000 ....498,395 499,688 87 87 499,775 | oo | e 13,255 | .ooveeee 13,255 | ....... 12,925 | 09/14/2021. | 1FE....
01626P AD 8 |ALIMENTATION COUCHE ... | .. | 08/21/2020. | MATURITY.. v 740,000 | ..........740,000 | ..........791,622 T46,354 | ..o | e (6,354) (6,354) 740,000 0. 31,184 | 08/21/2020. | 2FE............
06367X KF 7 |BANKMONTREAL QUE........cccooovvvimrirns A [ 07/09/2020. | DESJARDIN.......coomivmrvnrirnrirneinee | ceenerieriesisneesnnnis | eeeees 1,386,897 | ....... 1,381,000 | ....... 1,380,738 | ....ouc... 1,380,958 29 29 | e [ e 1,380,987 | ..overvvrriians [ e 5,910 | v 5,910 | ...... 22,049 | 10/06/2020. | 1FE............
07813Z BG 8 |BELL CANADA........cooomirrerierirncenieiniie .. | 09/14/2020. | RBC DEXIA ....500,000 ....500,000 508,821 | ..o | e (3,691) (3,691) 505,130 | ..ovveerrereries [ v (5,130) | ..everees (5,130) | ........ 28,500 |09/29/2021. | 2FE....
12614A DB 3 |CNH CAPITAL CANADA RECEIVABLE..... | .. | 09/15/2020. | VARIOUS. e revnn408,033 408,033 0 408,033 0| e 5,749 | 11/17/2025. | 1FE............
36252M BG 4 | GMF CANADA LEASING TRUST.............. .. | 05/20/2020. | RBC DEXIA.........vveierrinrinerirenes [ e | evevneees (189,828) 0 ...(189,828) | ...... (189,828) | .....cvvveverevs 03/22/2021. | 1FE............
376382 BG 8 |GLACIER CREDIT CARD TR. .. 109/20/2020. | MATURITY ..ccoouivneimeinerienirneenenns | eerneemssineisnerissenns | ceneeennd 900,000 | .......... 900,000 | .......... 900,000 .900,000 0 900,000 0. 20,133 | 09/20/2020. | 1FE....
47788Z AA 9 | JOHN DEERE FINANCIAL . 109/15/2020. | RBC DEXIA........corvevrinerierierinees | coivrineriesineinnenis | v 2,043,940 | ....... 2,000,000 | ....... 2,001,500 2,000,818 (264) (264) 2,000,554 | ..o [ e 43,387 | ......... 43,387 | ....... 70,820 |07/23/2021. | 1FE....
REAL ESTATE ASSET LIGQUIDITY
75585R  PY 5 |TRUST .. | 09/14/2020. | MORTGAGE PAYDOWN . 5,261 5,261 0 5,261 0 .100 | 11/12/2052.
827314 AJ 4 |SILVER ARROW CANADALP.....c.ccocvrens .. | 09/15/2020. | MORTGAGE PAYDOWN.......coiner | conemrnnminsrnniiinnins | conennnns 124,100 | .. . 124,102 0 124,102 0].....2,198 | 01/15/2023.
3899999. Total - Bonds - Industrial and Miscellaneous .....20,053,087 | .....19,918,476 | .....20,031,129 .. 18,455,775 | .oovveenl0 | (30,915) [ covvvrrinens 0 [ (30,915) [ ..overririnnnad 0 [ 19,919,985 | ..o 0 [ (51,557) | .cooov. (51,557) | ..... 625,417 XXX
8399997. Total - Bonds - Part 4 .....96,568,067 | .....93,726,402 | .....95,653,453 5,353,635 (228,588) 0 (228,588) 0 .94,527 501 ..1,855,907 |.....1,855,907 | ..2,000,000 XXX
8399999. Total - BONGS......oriiieiieeisiesi s ....96,568,067 | .....93,726,402 | .....95,653,453 ..75,353,635 | ..occoveen0 | L (228,588) 0 (228,588) 0. 94,527,501 .1,855,907 |..... 1,855,907 | ..2,000,000 XXX
Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded
023135 10 6 |AMAZON COM INC......oovvvrrinririisrineinne .. | 07/06/2020. | CITIGROUP.........cooonvvvrrinrirniirenis | cevreens 3,500.000 | .....10,487,527 XXX | 602,103 | ........... 6,467,440 | ..(5,865,337) | ..cvvcreeriecins | e [ e (5,865,337) 602,103 .9,885,424 |..... 9,885,424 | ....ccoovvvunne. XXX [
67066G 10 4 |NVIDIA CORP.....cevvurirrricrierierircrieriis .. | 06/26/2020. | PRIOR YEAR INCOME XXX 0 0 | e 1,072 XXX [
72352L 10 6 |PINTEREST INC .. 1 09/17/2020. [ EVERCORE..........coovvevemiirirvinires | cerene 155,000.000 | ....... 5,659,653 XXX | 2,995,887 0 2,995,887 ..2,663,767 |..... 2,663,767 XXX
90384S 30 3 |ULTA SALON COSMETCS & FRA. ... | . | 08/27/2020. | ALEX BROWN 5,000.000 | ...... 1,109,373 XXX ] e 1,044,822 | ........... 1,265,700 | ..... (220,878) (220,878) | evovververcerne | v 1,044,822 | ..o [ v 64,551 | ......... 64,551 XXX
931142 10 3 |WAL-MART STORES INC......cocoovvrrmrirnnns .. [ 08/27/2020. | VARIOUS......ocovviiniinnirinrinseissinns | ceree 40,000.000 | ...... 5,455,971 XXX ] 4,484,091 | .......... 1,782,600 | ..... (209,267) (209,267) | .ovovvverencians | e 4,484,091 | .o [ 971,880 | ....... 971,880 | ....... 72,750 XXX [
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..........ccouniiiniiniinninninsienieens ....22,712,524 XXX ] e 9,126,903 | ........... 9,515,740 | ..(6,295,482) | .....oocvvnnnnnd (U I 0 [ (6,295,482) | ...ooovernnne [V [ 9,126,903 | ..o 0 | 13,585,622 |...13,585,622 | ....... 73,822 XXX XXX
Common Stocks - Mutual Funds
46429B 68 9 |ISHARES EDGE MSCIMIN VOLEA......... .1 09/03/2020. | ZERO STAGE CAPITAL......cccmvvees | vervrnn 43,908.000 | ....... 2,956,560 XXX | e 3,268,692 | ........... 3,272,902 | ......... (4.211) [ o | e [ o211 | e | s 3,268,692 | ....covrrernne (312,131) | ... (312,131) XXX [
46429B 69 7 |ISHARES EDGE MSCIMIN VOL US......... .. | 09/03/2020. | ZERO STAGE CAPITAL......cccormvvens | cervrnes 88,716.000 | ....... 5,706,638 XXX ] 5,674,133 5,819,770 | ..... (145,636) | ... 5,674,133 32,505 | ......... 32,505 XXX
46432F 33 9 |ISHARES EDGE MSCI USA QUALITY...... .. | 09/03/2020. | ZERO STAGE CAPITAL... | e 22,550.000 | ...... 2,353,705 XXX ] e 2,196,689 | ..........1,862,238 | ....... (79,003) | ... 2,196,689 | ...cooooververrs | e 157,016 | ....... 157,016 XXX
46432F 37 0 |ISHARES EDGE MSCI USA SIZE............. . 1 09/03/2020. | ZERO STAGE CAPITAL......cccconvves | 100000 3,977.000 | ..o 352,121 XXX | 373,731 | oo 372,788 | ....... (13,193) 373,731 | e | e (21,610) | ........ (21,610) XXX [
46432F 38 8 |ISHARES EDGE MSCI USA VALUE.......... .. | 07/08/2020. | ZERO STAGE CAPITAL... v 305,222 XXX cireenn 370,287 | 381,353 | ...... (11,066) 370,287 | .o | e (65,064) .(65,064) | ... XXX
46432F 39 6 |ISHARES EDGE MSCI USA MOMENT...... .. | 07/09/2020. | ZERO STAGE CAPITAL... +:325.000 | covrvrnns 44,656 XXX | s 44,768 A4T68 | oo [ e (112) | vevverers (112) XXX
46434V 44 9 |ISHARES EDGE MSCI INTL MOMENT..... .. | 07/09/2020. | ZERO STAGE CAPITAL.....ccovveveres | worvrrerrnns 728.000 | ............ 23,461 XXX 23,489 0 23,489 | oo | e (V1)) I— (V2] XXX [
46434V 45 6 |ISHARES EDGE MSCI INTL QUALITY...... .. | 09/03/2020. | ZERO STAGE CAPITAL......cccvvvees | verrrnee 54,252.000 | ....... 1,690,136 XXX | 1,681,883 | ........... 1,751,797 | ....... (RSN <) OO ISP O (69,915) | oovercerrirnns | e 1,681,883 8,254 8,254 | ... 18,668 XXX
46435G 40 9 |ISHARES EDGE MSCI INTL VALUE......... .| 07/08/2020. | ZERO STAGE CAPITAL... [ [ 8,186.000 | .......... 160,373 XXX | e 195,722 .199,493 (3,770) (3,770) 195,722 | oo | v (35,349) | ........ (35,349) | ......... 1,695 XXX
464356 50 8 |ISHARES EDGE MSCI INTL SIZE............. .. | 07/08/2020. | ZERO STAGE CAPITAL......cccovvveree | verrreens 7,256.000 | .......... 178,284 XXX | 198,798 | ..ovvverenae 212,677 | ...... (G T4 | SN ISR IO (13,879) 198,798 | oo | v (20,514) | ........ (20,514) | ......... 1,727 XXX [
922042 71 8 |VANGUARD FTSE ALL WO X-US SC....... .1 09/15/2020. | GOLDMAN.........coovvuirmririnnireiieins | covrines 94,999.990 | .....10,247,614 XXX | 8,852,739 | ......... 10,554,499 | ..(1,701,760) | ...vvvvvererveres | ervrrreriviinines | v (1,701,760) 8,852,739 1,394,874 |..... 1,394,874 | ..... 204,250 XXX [
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Statement for September 30, 2020 of the AFFILIATED FM |NSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15

F Current Bond

0 Year's Interest / NAIC

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

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

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 strative
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 Symbol
922042 77 5 |VANGUARD FTSE ALL WORLD EX-U...... .. [ 09/15/2020. | GOLDMAN....ccooivvmnrennrnnnneninsninns | covans 518,000.000 | .....27,029,729 XXX .....24,910,568 | .........27,842,500 | ..(2,931,932) | ..ovvonrinriiinn | cenonninniinnes | e (2,931,932) N 24,910,568 .|..2,119,161 |.... 2,119,161 | ..... 493,603 XXX [
9499999. Total - Common Stocks - Mutual Funds...........ccccovviiinirericnns .....51,048,499 XXX ....47,791,499 | ........52,270,017 | ..(4,974,365) | ..o | o0 | i (4,974,365) 0] 47,791,499 ..3,257,002 |..... 3,257,002 | ..... 840,684 XXX XXX
9799997. Total - Common Stocks - Part 4.........c.cccouveneeen. .....13,761,023 XXX .....56,918,402 | ......... 61,785,757 | (11,269,847) 2 (11,269,847) | oo [V 56,918,402 | ..o 0 | 16,842,624 |...16,842,624 | ..... 914,506 XXX XXX
9799999. Total - COMMON SOCKS.......vervreririiriisiiriaiiersssises s .....13,761,023 XXX .....56,918,402 ..61,785,757 | (11,269,847 | ... (11,269,847) | o0 | 56,918,402 16,842,624 |...16,842,624 | ..... 914,506 XXX XXX
9899999. Total - Preferred and Common Stocks.............cc....... .....13,761,023 XXX .....56,918,402 | .........61,785,757 | (11,269,847) ] ... L0 .0 ]...(11,269,847) | o0 | i 56,918,402 .0 | 16,842,624 |...16,842,624 | ..... 914,506 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks...........c.cccouniiinnns ....170,329,090 XXX ...152,571,855 | ....... 137,139,392 | (11,269,847) | ...... (228,588) | ............... 0 ]....(11,498,435) | ....cvvunnnnncd 0. 151,445,903 | ............... 0 | 18,698,531 |...18,698,531 | ..2,914,506 XXX XXX




Statement for September 30, 2020 of the AFFILIATED FM INSU RANCE COMPANY

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

Sch.DB -Pt. E
NONE
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Statement for September 30, 2020 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

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

1 3 4 5 6 7
NAIC Designation
and
Administrative Book/Adjusted Maturity
CUSIP Identification Description Code Symbol Fair Value Carrying Value Date
Cash Equi (Schedule E Part 2 Type)
000000 00 O |CITIGROUP GLOBAL MARKETS INC........cccoumiiiiiiiiniiniiciiesississsiiesiiesienes 9,000,000 .9,000,000 |09/24/2020.......
000000 00 0 |HSBC SECURITIES,INC.......coiviirriiiirerinriiirerissiseiesise st esessessessesisene 9,000,000 .9,000,000 |09/24/2020.......
000000 00 O |SOCIETE GENERALE NY BRANCH......c.ceiitiiiiiiiiinisieinsississiessss s sssssssesssssssssessssssssssssesssnssesesssssnnsenss | Gurrneriessnees | woversssssesessnssonens | sovseesssssessenes 7,348,022 .7,348,022 | 09/24/2020.......
000000 00 0 |PERSHING LLC. 5,000,000 | ... .5,000,000 |09/24/2020.......
000000 00 0 |MIZUHO SECURITIES USA INC......ooviiiiiriiseirerisisirsiessssessessssisssssssssssssssssssssessessssssesssssssssssessssssesesssnssns | Gurrneriessnees | woversesssssessnssoness | rovssesssssessenes 4,866,606 | .....coorrvernne 4,866,606 |09/24/2020.......
000000 00 0 |BNP PARIBAS PARIS........cccoiiiiiieiiieiinsireresissiesissssesessesssssssesissssssessssssssssssessssssessesssssessesssssessessesssnssesons. | Guevreriersnnes | woveresssseessessoness | coveersessessenes 4,000,000 14,000,000 | 11/27/2020.......
000000 00 0 |CF SECURED LLC.......ccoviniiiriiininiierssiseiesisisessise st 3,000,000 .3,000,000 |09/24/2020.......
000000 00 0 |CANTOR FITZGERAL & CO......cccrevvrrrrrrerirerans 2,000,000 .2,000,000 |09/24/2020.......
000000 00 O |UNITED OF OMAHA LIFE INSURANCE..........ccoccotimiimiiriniierinnienesisssssesssisssesssessssssessssssssesssssssssesssessssssessens | Guerneriessnees | woverssssseesssssonens | sosseerssssessenes 1,500,000 | ... .1,500,000 |10/23/2020.......
000000 00 O |NATIXIS FINANCIAL PRODUCTS LLC.....ccevuiuueiermeriiirerieiisesesisesssesssee st sssssse e sssssssssessnnes Crrrrrrreees v | e 1,000,000 | ..oooeverirrine 1,000,000 |10/28/2020.......
000000 00 0 [ NATL BANK CANADAL. . ...cooittisitteisetes sttt ss sk [ O OO RRN ISR 1,000,000 .....1,000,000 | 09/30/2020.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 TYPE).. .. ottt sttt ettt sssnies | sesenes 47,714,627 ..47,714,627 XXX
9999999, TOMAIS. ... woovvreieirecireieiieeeet ettt anieres AT, 714,627 | oo 47,714,627 XXX
General Interrogatories:
1. The activity for the year.  Fair Value $.....8,503,542  Book/Adjusted Carrying Value $.....8,503,542
2. Average balance for the year:  Fair Value $.....41,934,588  Book/Adjusted Carrying Value $.....41,934,588
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §....47,714,627 NAIC 2: §.......... ONAIC3: §.......... 0 NAIC4: §.......... ONAICS5: §.......... ONAICE: §.......... 0
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Statement for September 30, 2020 of the 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)
3 5

1 2 4 6 7
NAIC Designation
and
Administrative Book/Adjusted Maturity
CUSIP Identification Description Code Symbol 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
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Statement for September 30, 2020 of the AFFILIATED FM INSU RANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3

1 4 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AMOUNT OT INterest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *
Open Depositories
BANK OF AMERICA (CDR CLAIMS)................. HARTFORD, CT...cvvuvirrirneerninersssesnensesssneens | erneessseesnessens | onsesnessssssnns | seessesssessssessssessenss | semeessssnsssessesenes | sevesneees (6,986,957) | .......... (6,181,855) | .......... (5,514,869) | XXX
BANK OF AMERICA (CDR AP)......ccoovvvvrerirnnns HARTFORD, CT...cvvvvrrerirneineiisiesesesesinenens (310,055) [RT(ON(0X) ) I XXX
JP MORGAN CHASE...........coevemrvmeriinirseirnniins NEW YORK, NY....oorvrrrinirmerienerneessninsensenins | enveenerissines | coneens 0.280 | .overriirnnes 3,259 | coveveersnineni | e 27,701,239 | ......... 11,966,378
ROYAL BANK (RES ACCT)....ccvvvrrrerreriiirerines TORONTO, ON, CAN.....coovrvrirrirnrineierinninens | sermsiernninenns | vrieseninsinns | vevverssseesessssssnns | oo | o 1,610,136 | .ooovvvernnee 733,463
ROYAL BANK (USD), .. TORONTO, ON, CAN.....ccoirumrrrrrermerinresnenns | ernneinerssesinns | conerssersnnsines | veessesssnessesssssssnenss | eesesssssssnessessssesns | sevnessns 1,324,845 | ........... 2,401,433
ROYAL BANK (LOSS PAY) . TORONTO, ON, CAN .54,817,831 77,060,032
RBC INVESTOR SERVICES.. . TORONTO, ON, CAN.....courumrrmmermerierirneesnnes | erveernerinesines | ovevsessnssnes | oeesesssessessssnsneses | eesessssssnessesssseesns | sevessees 1,966,772 | ........... 1,307,694
0199998. Deposits in.....1 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open DepoSItOriEs. .........evrererrereieirnesceniininns XXX XXX
0199999. Total Open Depositories......... XXX XXX [ 3,259 |0 | 80,123,811 | ......... 86,916,442
0399999. Total Cash on Deposit................. XXX XXX 3,259 | e 0 [ s 80,123,811 | ......... 86,916,442
0599999, TOtAl CASN.........vvririeiiiieriieie st XXX XXX | e 3,259 | el 0| 80,123,811 | ......... 86,916,442
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Statement for September 30, 2020 of the AFFILIATED FM |NSURANCE 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 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 08/31/2020....... 0.100
38141W 23 2 | GOLDMAN SACHS FINANCIAL SQUARE INST'L.....ccutvuuiiumrirerirresmeesisiesiesssesessessesssssssesssessss s st esssssssssssssenes 08/31/2020.......

4812A0 36 7 | JPM PRIME MMKT-CAPITAL......ccosvrererrrrrrnnns 08/31/2020....... 0.150
60934N 20 3 [FEDERATED INST PRME OBL-IS 08/31/2020....... 0.130
61747C 71 5 [ MORGAN STANLEY INST'L LIQUIDITY MMF 08/31/2020....... 0.070
85749P 10 1 | STATE ST INST LIQ RES-PREM.......... 08/31/2020....... 0.110

8699999. Total - All Other Money Market Mutual Funds.

8899999. Total - Cash Equivalents
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