Form 5500 Annual Return/Report of Employee Benefit Plan OMB Nos. 1210-0110

1210-0089
This form is required to be filed for employee benefit plans under sections 104
and 4065 of the Employee Retirement Income Security Act of 1974 (ERISA) and
D f the T
|ﬁ?§ﬁg}e£é\?e;ui S'SS?C“JV sections 6057(b) and 6058(a) of the Internal Revenue Code (the Code). 20 17

Department of Labor » Complete all entries in accordance with

Employee Benefits Security . .
Administration the instructions to the Form 5500.

Pension Benefit Guaranty Corporation This Form is Open to Public
Inspection
Part | | Annual Report Identification Information
For calendar plan year 2017 or fiscal plan year beginning 01/01/2017 and ending  12/31/2017
A This return/report is for: |:| a multiemployer plan D a multiple-employer plan (Filers checking this box must attach a list of
' participating employer information in accordance with the form instructions.)
a single-employer plan D a DFE (specify)
B This return/report is: |:| the first return/report the final return/report
|:| an amended return/report D a short plan year return/report (less than 12 months)
C Ifthe plan is a collectively-bargained plan, check here. . .. ... ... .. . . . . . . . i 4 D
D Check box if filing under: Form 5558 D automatic extension D the DFVC program
D special extension (enter description)
Part Il | Basic Plan Information—enter all requested information
1a Name of plan 1b Three-digit plan 004
THE HOME INSURANCE COMPANY RETIREMENT PLAN number (PN) »
1c Effective date of plan
12/14/1991
2a Plan sponsor’s name (employer, if for a single-employer plan) 2b Employer Identification
Mailing address (include room, apt., suite no. and street, or P.O. Box) Number (EIN)
City or town, state or province, country, and ZIP or foreign postal code (if foreign, see instructions) 36-4233459
ZURICH AMERICAN INSURANCE COMPANY 2C Plan Sponsor's telephone
number
847-605-6213
1299 ZURICH WAY 2E 2d Business code (see
SCHAUMBURG, IL 60196-1056 instructions)
524290

Caution: A penalty for the late or incomplete filing of this return/report will be assessed unless reasonable cause is established.

Under penalties of perjury and other penalties set forth in the instructions, | declare that | have examined this return/report, including accompanying schedules,
statements and attachments, as well as the electronic version of this return/report, and to the best of my knowledge and belief, it is true, correct, and complete.

SIGN  Filed with authorized/valid electronic signature. 10/12/2018 NATHAN SOLOMON
HERE
Signature of plan administrator Date Enter name of individual signing as plan administrator
SIGN
HERE
Signature of employer/plan sponsor Date Enter name of individual signing as employer or plan sponsor
SIGN
HERE
Signature of DFE Date Enter name of individual sighing as DFE
For Paperwork Reduction Act Notice, see the Instructions for Form 5500. Form 5500 (2017)

v. 170203




Form 5500 (2017)

Page 2

3a Plan administrator's name and address |x| Same as Plan Sponsor 3b Administrator's EIN
3C Administrator's telephone
number
4 If the name and/or EIN of the plan sponsor or the plan name has changed since the last return/report filed for this plan, 4b EIN
enter the plan sponsor’s name, EIN, the plan name and the plan number from the last return/report:
a Sponsor's name 4d PN
C Plan Name
5 Total number of participants at the beginning of the plan year 5 ‘ 3336
6  Number of participants as of the end of the plan year unless otherwise stated (welfare plans complete only lines 6a(1),
6a(2), 6b, 6¢, and 6d).
a(1) Total number of active participants at the beginning of the Plan YEar..........co..ccoiriiiiriuriirereee e 6a(1) 88
a(2) Total number of active participants at the end Of the PIAN YEA ........c.cc.vieiurrirriiieieireiseie e 6a(2) 0
b Retired or separated participants reCeiVing DENEMILS ..............c.cccvvuiueiieeieeeeiee ettt s e en e s senen 6b 0
C Other retired or separated participants entitled to future DENEFItS .........cciciii i 6¢c 0
d  Subtotal. Add INES BaA(2), BD, AN BC........c.cveveveeeeeieeeeeeieeeeeeeeeteestet et e e eeee et e e s e st et es s eeeaeaet et esenneessesessesenneesseeensessnenseens 6d 0
€ Deceased participants whose beneficiaries are receiving or are entitled to receive benefits. .........c.ccocieiiiiiiiicnies 6e 0
T TOtal. A lINES BA ANA BE. .....eoeeeeoeeeee et e ens s es s senssnes 6f 0
g Number of participants with account balances as of the end of the plan year (only defined contribution plans
COMPIELE ThIS HEM) ..v..evveeecveeeeee ettt es et ee st e et es et e et en e e ee et et ens et s eeeesne et enseeens st ansneesns et s st esnssssnentesneetensntesnensenensned 69
h  Number of participants who terminated employment during the plan year with accrued benefits that were
€SS thAN 100%6 VESIEH ......cvoceoesiesieeeseeeesiss et ses st ees et es st s s et ettt ees ettt ees et ettt es sttt s st ettt s 6h 0
7  Enter the total number of employers obligated to contribute to the plan (only multiemployer plans complete this item)........., 7
8a If the plan provides pension benefits, enter the applicable pension feature codes from the List of Plan Characteristics Codes in the instructions:
1A 11 3H
b If the plan provides welfare benefits, enter the applicable welfare feature codes from the List of Plan Characteristics Codes in the instructions:
9a Plan funding arrangement (check all that apply) 9b Plan benefit arrangement (check all that apply)
(2) Insurance (1) Insurance
(2) Code section 412(e)(3) insurance contracts 2) Code section 412(e)(3) insurance contracts
3) Trust 3) Trust
(4) General assets of the sponsor (4) General assets of the sponsor
10 Check all applicable boxes in 10a and 10b to indicate which schedules are attached, and, where indicated, enter the number attached. (See instructions)
a Pension Schedules b General Schedules
1) R (Retirement Plan Information) 1) H (Financial Information)
2) |:| | (Financial Information — Small Plan)
(2) D MB (Multiemployer Defined Benefit Plan and Certain Money )
Purchase Plan Actuarial Information) - signed by the plan ©) I:I 0 A (Insurance Information)
actuary (4) |:| C (Service Provider Information)
(3) SB (Single-Employer Defined Benefit Plan Actuarial ®) D (DFE/Participating Plan Information)
Information) - signed by the plan actuary (6) |:| G (Financial Transaction Schedules)



Form 5500 (2017) Page 3

Part Il | Form M-1 Compliance Information (to be completed by welfare benefit plans)
11a If the plan provides welfare benefits, was the plan subject to the Form M-1 filing requirements during the plan year? (See instructions and 29 CFR
2520.101-2.) cooomieoiereiiene e e [] vyes [] No

If “Yes” is checked, complete lines 11b and 11c.

11b Is the plan currently in compliance with the Form M-1 filing requirements? (See instructions and 29 CFR 2520.101-2.) ........... D Yes D No

11c Enter the Receipt Confirmation Code for the 2017 Form M-1 annual report. If the plan was not required to file the 2017 Form M-1 annual report, enter the
Receipt Confirmation Code for the most recent Form M-1 that was required to be filed under the Form M-1 filing requirements. (Failure to enter a valid
Receipt Confirmation Code will subject the Form 5500 filing to rejection as incomplete.)

Receipt Confirmation Code




OMB No. 1210-0110

SCHEDULE SB
(Form 5500)

Department of the Treasury
Internal Revenue Service

Single-Employer Defined Benefit Plan

Actuarial Information 2017

This schedule is required to be filed under section 104 of the Employee
Retirement Income Security Act of 1974 (ERISA) and section 6059 of the

Department of Labor
Employee Benefits Security Administration

This Form is Open to Public

Internal Revenue Code (the Code). Inspection
Pension Benefit Guaranty Corporation
» File as an attachment to Form 5500 or 5500-SF.
For calendar plan year 2017 or fiscal plan year beginning 01/01/2017 and ending  12/31/2017

P Round off amounts to nearest dollar.

P Caution: A penalty of $1,000 will be assessed for late filing of this report unless reasonable cause is established.
A Name of plan B Three-digit

THE HOME INSURANCE COMPANY RETIREMENT PLAN plan number (PN) 3 004

D Employer Identification Number (EIN)
36-4233459

C Plan sponsor's name as shown on line 2a of Form 5500 or 5500-SF
ZURICH AMERICAN INSURANCE COMPANY

E Typeof plan: [X] Single [ ] Muttiple-A [ ] Multiple-B F Prior year plan size: [ | 100 or fewer [ | 101500 [X| More than 500

‘ Part | | Basic Information

1  Enter the valuation date: Month _ 01 Day 01 Year 2017
Assets:
@ MAIKEE VAIUE ...ttt a s e bbb a bbbt s b s es e b s bbb s sttt 2a 183907169
D ACHUATIAI VAIUE ..ottt sttt s ettt bt s et n e s 2b 184623009
3 Funding target/participant count breakdown (1) Number of (2) Vested Funding (3) Total Funding
participants Target Target
a For retired participants and beneficiaries receiving payment ..........ccccceeveveeiveeennnnd| 2429 114402084 114402084
b For terminated vested PartiCiDANLS .............ccc.cceveveeuerceeiesieseeee e 819 37039599 37039599
C FOr aCtiVe PArICIPANTS ......eeiiiiiiiii ettt e et e e s 88 4233647 4266952
O TOtAL oot ean] 3336 155675330 155708635
4 |fthe plan is in at-risk status, check the box and complete lines (&) and (b)........c..ccccevveuenn.... |:|
a Funding target disregarding prescribed at-risk asSUMPLIONS...........cociiiiiiiiiiiii e 4a
b Fuqding target reflecting at—ri§k assumptiqns, but disreggrding trgnsition r'ule for plans that have been in 4b
at-risk status for fewer than five consecutive years and disregarding loading factor ..............cccccoevveciiiecciineenne
B EffECHVE INTEIESE FAIE .....vcveveceeiiecveecte ettt eee b st ete sttt sa s s st s st s s s et e s s e s et s st s e basaesen st s et e s s s et an st s e e s nses 5 5.74%
B TAIGEL NOMMAI COSE ..evivviieececectete ettt ettt ettt ettt e st et et e s aet e s et et et ennsee st et e se st e e st es s s eanaeteses s s snanesaneen 6 500000

Statement by Enrolled Actuary
To the best of my knowledge, the information supplied in this schedule and accompanying schedules, statements and attachments, if any, is complete and accurate. Each prescribed assumption was applied in
accordance with applicable law and regulations. In my opinion, each other assumption is reasonable (taking into account the experience of the plan and reasonable expectations) and such other assumptions, in
combination, offer my best estimate of anticipated experience under the plan.

SIGN
HERE 09/24/2018
Signature of actuary Date
ROBERT LISTA, A.S.A., E.A. 17-04479

Type or print name of actuary
TOWERS WATSON DELAWARE, INC.

Most recent enrollment number
212-309-3585

Firm name
200 LIBERTY STREET
NEW YORK, NY 10281

Address of the firm

Telephone number (including area code)

If the actuary has not fully reflected any regulation or ruling promulgated under the statute in completing this schedule, check the box and see

instructions

]

For Paperwork Reduction Act Notice, see the Instructions for Form 5500 or 5500-SF.

Schedule SB (Form 5500) 2017

v. 170203
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Page2-[1 |

Part Il Beginning of Year Carryover and Prefunding Balances

(a) Carryover balance

(b) Prefunding balance

7 Balance at beginning of prior year after applicable adjustments (line 13 from prior

VEAI) oottt er e enenennee] 0 18706369
8 Portion elected for use to offset prior year's funding requirement (line 35 from prior

D=2 L [P 0 0
9  Amount remaining (line 7 MiNus iN€ 8)..........ccceveevrvrviveriiirerierernns 18706369
10 Interest on line 9 using prior year's actual return of __ 6.94 %........ccccoevevererennnnn) 1298222
11 Prior year's excess contributions to be added to prefunding balance:

a Present value of excess contributions (line 38a from prior year)..........ccoccveeviveennind) 0

b(1) Interest on the excess, if any, of line 38a over line 38b from prior year

Schedule SB, using prior year's effective interest rate of 5.93% ..ceevnnnnn) 0
b(2) Interest on line 38b from prior year Schedule SB, using prior year's actual
(=100 ] 0 TR PR RPN PPRPRPPPPRPR 0

C Total available at beginning of current plan year to add to prefunding balance 0

d Portion of (c) to be added to prefunding balance............cc.ccceveeueveererieerecsereean) 0
12 Other reductions in balances due to elections or deemed elections.............................] 0
13 Balance at beginning of current year (line 9 + line 10 + line 11d — line 12) ................... 0 20004591

Part lll Funding Percentages

14 FUNding target AttaiNMENt PEFCENTAGE ........ov.veeeveeeeeeeeeeeeeeee e eeeeeeeeeeeeeeeeeeeeeee e seeseeeesese e eeeseeeee s eeeseeeseeee e seeseseeeseeseeeeeesseseeeseeeeeseseeseeesseeeseseeeeeee 14 105.72%
15 Adjusted funding target attaiNMENt PEICENTAGE ........cv.v.ieeeeeeeeeeeeeeeeeeeee oot ee e e e eeeeee et eeee e e e st ee e e e e eeen et eeeeeeee e s neeeeeneeens 15 118.56%
16 Prior year’s_ funding_ percentage for purposes of determining whether carryover/prefunding balances may be used to reduce current 16

YEAI'S FUNGING TEOUITEIMIENT. .........ocvevceeeeeeeeecee e eeeee e eee et eee ettt es e et ee st e s s aesenessesaesen e es s ee s s sen s sns s et enestesnassenessensnaesenansned 111.48%
17 If the current value of the assets of the plan is less than 70 percent of the funding target, enter such percentage. ..............cc.cocveveeen... 17 %

Part IV Contributions and Liquidity Shortfalls

18 Contributions made to the plan for the plan year by employer(s) and employees:
(a) Date (b) Amount paid by (c) Amount paid by (a) Date (b) Amount paid by (c) Amount paid by
(MM-DD-YYYY) employer(s) employees (MM-DD-YYYY) employer(s) employees
Totals » 18(b) 18(c)

19 Discounted employer contributions — see instructions for small plan with a valuation date after the beginning of the year:

a Contributions allocated toward unpaid minimum required contributions from prior years. .........ccccceveevvveeriveennnns 19a

b Contributions made to avoid restrictions adjusted t0 VAlUALION ALE .................ccceueveveeereeeeecereeieseresececeeeeesenesenans 19b

C Contributions allocated toward minimum required contribution for current year adjusted to valuation date..................... 19¢ 0
20 Quarterly contributions and liquidity shortfalls:

a Did the plan have a “funding shortfall” for the PriOr YEAI?...........ocii it D Yes No

b If line 20a is “Yes,” were required quarterly installments for the current year made in a timely Manner? ...........c.cc.ccoeveerveioeuerieeeneeneneeenn, D Yes D No

C Ifline 20a is “Yes,” see instructions and complete the following table as applicable:

Liquidity shortfall as of end of quarter of this plan year
(1) 1st (2) 2nd (3) 3rd (4) 4th
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PartV | Assumptions Used to Determine Funding Target and Target Normal Cost
21 Discount rate:
a Segment rates: 1st segment: 2nd segment: 3rd segment: )
4.16% 572% 6.48 % D N/A, full yield curve used
b Applicable MONth (ENEEF COUR) ...t e e 21b 0
22 Weighted aVerage FEtIBIMENE A0E...........ov oo eeeeeeeeee e eeee et e e et ee e e e e oo e e e e et e s e et ee e 22 63

23 Mortality table(s) (see instructions) D Prescribed - combined Prescribed - separate |:| Substitute
Part VI |Miscellaneous Items
24 Has a change been made in the non-prescribed actuarial assumptions for the current plan year? If “Yes,” see instructions regarding required
EE L £ ot g 0 =T o TP OO TR U RO PP PR PRP D Yes No
25 Has a method change been made for the current plan year? If “Yes,” see instructions regarding required attachment.................c.cococouev...... D Yes No
26 s the plan required to provide a Schedule of Active Participants? If “Yes,” see instructions regarding required attachment......................... Yes D No
27 Ifthe plan is subject to alternative funding rules, enter applicable code and see instructions regarding 27
AHACHIMENT ... ettt sttt eb et ettt et siee e
Part VIl |Reconciliation of Unpaid Minimum Required Contributions For Prior Years
28 Unpaid minimum required contributions for @ll PHIOF YEAIS .........c.c.cvcuevcuereeeeeeeeeeeeeeeie et es s ies st 28 0
29 D_iscounted employer contributions allocated toward unpaid minimum required contributions from prior years 29
(g TR R ) TSSOSO SO P OPRRURRPPRP 0
30 Remaining amount of unpaid minimum required contributions (line 28 MINUS liN€ 29) .........ccceceevvveerierreeeierennss 30 0
Part VIl | Minimum Required Contribution For Current Year
31 Target normal cost and excess assets (see instructions):
A Target NOMMAl COSE (N B) .........eeeuiveveeeieeeececeeteetee s eeeeee ettt es s s eaeaete s et et eesesesesese s et s s s ssssesessnssssaetesesenessssnansesasans 31a 500000
b Excess assets, if applicable, but not greater than liNE 3La ..........c.ccoeeueveveverieceeeeeeseeeseeee e 31b 500000
32 Amortization installments: Outstanding Balance Installment
a Net shortfall amortization installment...
b Waiver amortization inStallMENt ................cc.ccrerriueiiieieieieiieeeeeeseeee e 0
33 if a waiver has been approved for this plan year, enter the date of the ruling letter granting the approval
(Month Day Year ) and the waived amount ...........ccccovvvvriieniiniienneenn 33
34 Total funding requirement before reflecting carryover/prefunding balances (lines 31a - 31b + 32a + 32b - 33)....] 34 0
Carryover balance Prefunding balance Total balance
35 Balances elected for use to offset funding
TEQUINEMENT ...t 0 0 0
36 Additional cash requirement (liN€ 34 MINUS NE 35) ..........ccevreieeieieeeeeesieeeeeseeeeee st eee st sse s eness e 36 0
37 fgr;tributions allocated toward minimum required contribution for current year adjusted to valuation date (line 37 0
[0 T TSSOSO TSP U PP TP TPO PR TR UPPPPRPPORPPPON
38 Present value of excess contributions for current year (see instructions)
a Total (excess, if any, Of [INE 37 OVEN N B6) .........ccvvrveiverceeeeeeeeereceeieeeeeeeeseeseneeee s ese s st eee st enesaes e snesd 38a 0
b Portion included in line 38a attributable to use of prefunding and funding standard carryover balances .......... 38b 0
39 Unpaid minimum required contribution for current year (excess, if any, of line 36 over line 37) .........cc.c..ccceuevue... 39 0
40 uUnpaid minimum required cONHBULIONS O All YEATS............cc.cvevevereeeeeeceeeeceeeeeeeeeeee e ss e eree e s 40 0
Part IX Pension Funding Relief Under Pension Relief Act of 2010 (See Instructions)
41 If an election was made to use PRA 2010 funding relief for this plan:
b= TSt a0 [0 L= 1= (=Y o RS SRRN D 2 plus 7 years D 15 years

b Eligible plan year(s) for which the election in line 41a was made

[ ]2008 [ ]2009 []2010 [ ] 2011

42 Amount of acceleration adjustment

42

0

43 Excess installment acceleration amount to be carried over to future plan years

43

0




SCHEDULE D
(Form 5500)

Department of the Treasury
Internal Revenue Service

Department of Labor
Employee Benefits Security Administration

This schedule is required to be filed under section 104 of the Employee

DFE/Participating Plan Information

Retirement Income Security Act of 1974 (ERISA).

P File as an attachment to Form 5500.

OMB No. 1210-0110

2017

This Form is Open to Public

Inspection.
For calendar plan year 2017 or fiscal plan year beginning ~ 01/01/2017 and ending 12/31/2017
A Name of plan B Three-digit
THE HOME INSURANCE COMPANY RETIREMENT PLAN plan number (PN) > 004

C Plan or DFE sponsor's name as shown on line 2a of Form 5500

ZURICH AMERICAN INSURANCE COMPANY

D Employer Identification Number (EIN)

36-4233459

Part | | Information on interests in MTIAs, CCTs, PSAs, and 103-12 IEs (to be completed by plans and DFES)

(Complete as many entries as needed to report all interests in DFES)

a Name of MTIA, CCT, PSA, or 103-12 IE:

COLTV SHORT TERM INVT FD

b Name of sponsor of entity listed in (a):

THE NORTHERN TRUST COMPANY

d Entity C € Dollar value of interest in MTIA, CCT, PSA, or
C EIN-PN36-6036794-001 code 103-12 IE at end of year (see instructions) 0
a Name of MTIA, CCT, PSA, or 103-12 IE: ZUR AMER INS CO MASTER RETIRE TRUST
b Name of sponsor of entity listed in (a): ZURICH AMERICAN INSURANCE COMPANY
d Entity M € Dollar value of interest in MTIA, CCT, PSA, or
- : : , , ) 0
C EIN-PN 36-4233459-005 code 103-12 IE at end of year (see instructions)

a Name of MTIA, CCT, PSA, or 103-12 IE:

b Name of sponsor of entity listed in (a):

C EIN-PN d Entity € Dollar value of interest in MTIA, CCT, PSA, or
code 103-12 IE at end of year (see instructions)

a Name of MTIA, CCT, PSA, or 103-12 IE:

b Name of sponsor of entity listed in (a):

C EIN-PN d Entity € Dollar value of interest in MTIA, CCT, PSA, or
code 103-12 IE at end of year (see instructions)

a Name of MTIA, CCT, PSA, or 103-12 IE:

b Name of sponsor of entity listed in (a):

C EIN-PN d Entity € Dollar value of interest in MTIA, CCT, PSA, or
code 103-12 IE at end of year (see instructions)

a Name of MTIA, CCT, PSA, or 103-12 IE:

b Name of sponsor of entity listed in (a):

C EIN-PN d Entity € Dollar value of interest in MTIA, CCT, PSA, or
code 103-12 IE at end of year (see instructions)

a Name of MTIA, CCT, PSA, or 103-12 |E:

b Name of sponsor of entity listed in (a):

C EIN-PN d Entity € Dollar value of interest in MTIA, CCT, PSA, or
code 103-12 IE at end of year (see instructions)

For Paperwork Reduction Act Notice, see the Instructions for Form 5500.

Schedule D (Form 5500) 2017
v.170203
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Name of MTIA, CCT, PSA, or 103-12 |E:

Name of sponsor of entity listed in (a):

EIN-PN

d Entity
code

Dollar value of interest in MTIA, CCT, PSA, or
103-12 IE at end of year (see instructions)

Name of MTIA, CCT, PSA, or 103-12 IE:

Name of sponsor of entity listed in (a):

EIN-PN

d Entity
code

Dollar value of interest in MTIA, CCT, PSA, or
103-12 IE at end of year (see instructions)

Name of MTIA, CCT, PSA, or 103-12 IE:

Name of sponsor of entity listed in (a):

EIN-PN

d Entity
code

Dollar value of interest in MTIA, CCT, PSA, or
103-12 IE at end of year (see instructions)

Name of MTIA, CCT, PSA, or 103-12 IE:

Name of sponsor of entity listed in (a):

EIN-PN

d Entity
code

Dollar value of interest in MTIA, CCT, PSA, or
103-12 IE at end of year (see instructions)

Name of MTIA, CCT, PSA, or 103-12 IE:

Name of sponsor of entity listed in (a):

EIN-PN

d Entity
code

Dollar value of interest in MTIA, CCT, PSA, or
103-12 IE at end of year (see instructions)

Name of MTIA, CCT, PSA, or 103-12 IE:

Name of sponsor of entity listed in (a):

EIN-PN

d Entity
code

Dollar value of interest in MTIA, CCT, PSA, or
103-12 IE at end of year (see instructions)

Name of MTIA, CCT, PSA, or 103-12 IE:

Name of sponsor of entity listed in (a):

EIN-PN

d Entity
code

Dollar value of interest in MTIA, CCT, PSA, or
103-12 IE at end of year (see instructions)

Name of MTIA, CCT, PSA, or 103-12 IE:

Name of sponsor of entity listed in (a):

EIN-PN

d Entity
code

Dollar value of interest in MTIA, CCT, PSA, or
103-12 IE at end of year (see instructions)

Name of MTIA, CCT, PSA, or 103-12 IE:

Name of sponsor of entity listed in (a):

EIN-PN

d Entity
code

Dollar value of interest in MTIA, CCT, PSA, or
103-12 IE at end of year (see instructions)

Name of MTIA, CCT, PSA, or 103-12 IE:

Name of sponsor of entity listed in (a):

EIN-PN

d Entity
code

Dollar value of interest in MTIA, CCT, PSA, or
103-12 IE at end of year (see instructions)
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Part Il | Information on Participating Plans (to be completed by DFES)
(Complete as many entries as needed to report all participating plans)

a Plan name

Name of
plan sponsor

EIN-PN

Plan name

Name of
plan sponsor

EIN-PN

a Plan name

b Name of
plan sponsor

EIN-PN

a Plan name

b Name of
plan sponsor

EIN-PN

Plan name

Name of
plan sponsor

EIN-PN

Plan name

b Name of
plan sponsor

EIN-PN

a Plan name

b Name of
plan sponsor

EIN-PN

Plan name

Name of
plan sponsor

EIN-PN

Plan name

b Name of
plan sponsor

EIN-PN

a Plan name

b Name of
plan sponsor

EIN-PN

a Plan name

Name of
plan sponsor

EIN-PN

Plan name

Name of
plan sponsor

EIN-PN




SCHEDULEH
(Form 5500)

Department of the Treasury
Internal Revenue Service

Department of Labor
Employee Benefits Security Administration

Financial Information

This schedule is required to be filed under section 104 of the Employee
Retirement Income Security Act of 1974 (ERISA), and section 6058(a) of the
Internal Revenue Code (the Code).

» File as an attachment to Form 5500.

OMB No. 1210-0110

2017

Pension Benefit Guaranty Corporation

This Form is Open to Public

Inspection
For calendar plan year 2017 or fiscal plan year beginning 01/01/2017 and ending  12/31/2017
A Name of plan B Three-digit
THE HOME INSURANCE COMPANY RETIREMENT PLAN plan number (PN) > 004

C Plan sponsor’s name as shown on line 2a of Form 5500
ZURICH AMERICAN INSURANCE COMPANY

D Employer Identification Number (EIN)
36-4233459

Part | |Asset and Liability Statement

1 Current value of plan assets and liabilities at the beginning and end of the plan year. Combine the value of plan assets held in more than one trust. Report
the value of the plan’s interest in a commingled fund containing the assets of more than one plan on a line-by-line basis unless the value is reportable on
lines 1c(9) through 1c(14). Do not enter the value of that portion of an insurance contract which guarantees, during this plan year, to pay a specific dollar
benefit at a future date. Round off amounts to the nearest dollar. MTIAs, CCTs, PSAs, and 103-12 IEs do not complete lines 1b(1), 1b(2), 1¢(8), 1g, 1h,

and 1i. CCTs, PSAs, and 103-12 IEs also do not complete lines 1d and le. See instructions.

Assets (a) Beginning of Year (b) End of Year
a Total noninterest-bearing Cash ..o la
b Receivables (less allowance for doubtful accounts):
(1) EMPIOYEr CONTDULIONS ... 1b(1)
(2) Participant CONTBULIONS ...............coeveiereeeeeeseeseeseseseesees s s 1b(2)
(B) OHNBT ...ttt 1b(3) 1239036 0
C General investments:
Q) Interest-b_earing cash (include money market accounts & certificates 1c(1)
OF AEPOSIL) ..ttt
(2) U.S. GOVEINMENT SECUNES. ........eeverereeeeeeeeeeseseeeeeseeeeesseseseseseeeseeeeeeseneees 1c(2) 17095257 0
(3) Corporate debt instruments (other than employer securities):
(A) PIEFEITEA ..ot 1c(3)(A) 16040827
(B) Al OO ...t 1c(3)(B) 91492018
(4) Corporate stocks (other than employer securities):
(A) Preferred... lc(4)(A)
(B) COMMON ..., 1c(4)(B)
(5) Partnership/joint venture interests .................... 1c(5)
(6) Real estate (other than employer real property) 1c(6)
(7) Loans (other than to PartiCiPants) ............ccceveeveeereeresresesesseeessensenseeen. 1c(7)
(8) PartiCIPANT IOANS ..ottt 1c(8)
(9) Value of interest in common/collective truStS............c.eeveveriereereieeiens 1c(9) 3186710 0
(10) Value of interest in pooled separate acCoUNtS...........c.coevevevevevereereeennnn. 1c(10)
(11) Value of interest in master trust investment accounts ............................ 1c(11) 45369764 0
(12) Value of interest in 103-12 investment entities ..............cccovovevereernnnn. 1c(12)
(13) \f/uaritég)of interest in registered investment companies (e.g., mutual 1c(13)
(14) Value of funds held in insurance company general account (unallocated |~ ;v
[o70] 11 =Tt ) PRSP P EP U PPPPPPRN
(15) ONET ...ttt 1c(15) 9509213 0

For Paperwork Reduction Act Notice, see the Instructions for Form 5500.
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1d

Employer-related investments: (a) Beginning of Year (b) End of Year

(1) EMPIOYET SECUNHES ...v.vcvevecerireeerceeieseeeeeeeae s eessae s tes s sene s s e 1d(1)

(2) EMPIOYET FAI PrOPEILY ....voveceveeeeereeeteeeseeseeeetenes e see e s s snes 1d(2)

Buildings and other property used in plan operation...........ccccceevevvveeviere e, le

Total assets (add all amounts in lines 1a through 1€).........c.ccccoveevevecvrennenes. 1f 183932825 0
Liabilities

Benefit Claims PAYADIE .........o.covovivieeeeeieeeee et 1g

OPErating PAYADIES ..........oveeeeeeeeeeeeeeeeeeeee e 1h 51788 0

ACQUISItION INAEDIEANESS ...oovveie et ree et e e eaee s 1i

Other IADIIHIES........c..cvoveeceeeee e 1j 25656

Total liabilities (add all amounts in lines 1g throughlj)......c.ccceevvevieereeveeennnn. 1k 77444
Net Assets

Net assets (subtract line 1k from line 1f).......ccccooveriiieiriiiiniee e ‘ 1l ‘ 183855381 0

Part Il [Income and Expense Statement

2 Plan income, expenses, and changes in net assets for the year. Include all income and expenses of the plan, including any trust(s) or separately maintained
fund(s) and any payments/receipts to/from insurance carriers. Round off amounts to the nearest dollar. MTIAs, CCTs, PSAs, and 103-12 |IEs do not

a

complete lines 2a, 2b(1)(E), 2e, 2f, and 2g.

Income (@) Amount (b) Total

Contributions:
(1) Received or receivable in cash from: (A) EMPIOYErS.........cccocovvrvevrneen. 2a(1)(A)

(B)  PAtCIDANES ...t ees e en s ene s 2a(1)(B)

(C) Others (INCIUAING FONOVETS) .........veiveeeeereeeeeeeeeeeeee e eseeeees 2a(1)(C)
(2) NONCASh CONADULIONS ........voveveeeeeeeeee e 2a(2)
(3) Total contributions. Add lines 2a(1)(A), (B), (C), and line 2a(2) ............... 2a(3) 0
Earnings on investments:
(1) Interest:

(A) Intert_ast-bearing cas_h (including money market accounts and 2b(1)(A)

certificates of dePOSIL) .......coviriiiriiie e

(B) U.S. GOVEINMENE SECUMLES .........voeeeeeeeeeeseesieseesesiesieseseesseseenesnes 2b(1)(B) 5425049

(C) Corporate debt INSIIUMENTS.............cevreerereeereereeieeseeseeessenesenseeseeens 2b(1)(C)

(D) Loans (other than to PArtiCiPANS) ............ccoeveeeervreereereesieeerenesessenens 2b(1)(D)

(E)  PartiCipant I0@NS.............cvviveeerreeseereeeeseesesessesseseseessnesseseseesenessenend 2b(1)(E)

LG T L 1T OO RRRRRN 2b(1)(F)

(G) Total interest. Add lines 2b(1)(A) through (F) .......ccoevvvevererererernenen, 2b(1)(G) 5425049
(2) Dividends: (A) Preferred StoCK..........ccvvrerereeerereeseesesesesesssesseesesessnes 2b(2)(A)

(B)  COMMON SLOCK .......ovieeeeeeeseeee e eeee e eneen s 2b(2)(B)

(C) Registered investment company shares (e.g. mutual funds)............ 2b(2)(C)

(D) Total dividends. Add lines 2b(2)(A), (B), and (C) 2b(2)(D) 0
(B) RENES....ovviieiee et eeesee et se s n s s sttt s s st n et eneeeas 2b(3)
(4) Net gain (loss) on sale of assets: (A) Aggregate proceeds ..................... 2b(4)(A)

(B) Aggregate carrying amount (S€e iNStructions) ..............ccceeeveervenenen. 2b(4)(B)

(C) Subtract line 2b(4)(B) from line 2b(4)(A) and enter result................. 2b(4)(C) 0
(5) Unrealized appreciation (depreciation) of assets: (A) Real estate....................... 2b(5)(A)

(B) OHNET oottt 2b(5)(B) 7715619

) A 165 25N A B (B) e e 26()(C) 1715619
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(a) Amount (b) Total

(6) Net investment gain (loss) from common/collective trusts........................ 2b(6)

(7) Net investment gain (loss) from pooled separate accounts...................... 2b(7)

(8) Net investment gain (loss) from master trust investment accounts ........... 2b(8) 8547625

(9) Net investment gain (loss) from 103-12 investment entities ..................... 2b(9)

(10) Net inve_stment gain (loss) from registered investment 2b(10)
companies (€.g., mutual fuNdS).........cccoveiiiireiiie e
Lo @ {1 1 Toto 2/ = 2c 1546454
d Total income. Add all income amounts in column (b) and enter total..................... 2d 23234747
Expenses

€ Benefit payment and payments to provide benefits:

(1) Directly to participants or beneficiaries, including direct rollovers.............. 2e(1) 11870421

(2) To insurance carriers for the provision of benefits .............cccococovveveveeen.. 2e(2)

(B) OMNET oo 2e(3)

(4) Total benefit payments. Add lines 2e(1) through (3)......ccceveeueeeeveveruerenen. 2e(4) 11870421
f Corrective distributions (SE€ INSITUCHONS) ...........cevrvereevereeeieeeeeeeeeessieseeeerenens 2f
g Certain deemed distributions of participant loans (see instructions) 2g
N INEEIESE EXPENSE ...ttt 2h
i Administrative expenses: (1) Professional fees .........cooovevvevoeoeeeereseresene. 2i(1)

(2) Contract adminiStrator fEES.........uiiiuiieiiiie e 2i(2)

(3) Investment advisory and management fees .........ccooeeeriiieeiiiiiee i 2i(3)

() ONEI ..ottt 2i(4)

(5) Total administrative expenses. Add lines 2i(1) through (4).......cccccceeeneeen. 2i(5) 0
| Total expenses. Add all expense amounts in column (b) and enter total........ 2j 11870421

Net Income and Reconciliation

K Netincome (loss). Subtract line 2j from line 2d 2k 11364326
| Transfers of assets:

(1) TO NS PIAN......eecveeeeeeee e 21(1)

(2) FIOM thiS PIAN c....vovceceeeeeeeeee et 2(2) 195219707

‘ Part Ill ‘Accountant’s Opinion

3 Complete lines 3a through 3c if the opinion of an independent qualified public accountant is attached to this Form 5500. Complete line 3d if an opinion is not
attached.

a The attached opinion of an independent qualified public accountant for this plan is (see instructions):
(1) [ ] unquaiified  (2)[ | Qualiied @) [X| Disclaimer @)[ ] Adverse

b Did the accountant perform a limited scope audit pursuant to 29 CFR 2520.103-8 and/or 103-12(d)? Yes D No

C Enter the name and EIN of the accountant (or accounting firm) below:

(1) Name:PRICEWATERHOUSECOOPERS (2) EIN: 13-4008324

d The opinion of an independent qualified public accountant is not attached because:
1) D This form is filed for a CCT, PSA, or MTIA.  (2) |:| It will be attached to the next Form 5500 pursuant to 29 CFR 2520.104-50.

‘ Part IV ‘Compliance Questions

4 CCTs and PSAs do not complete Part IV. MTIAs, 103-12 IEs, and GlAs do not complete lines 4a, 4e, 41, 49, 4h, 4k, 4m, 4n, or 5.
103-12 IEs also do not complete lines 4j and 4l. MTIAs also do not complete line 4.

During the plan year: Yes No Amount

a Was there a failure to transmit to the plan any participant contributions within the time
period described in 29 CFR 2510.3-102? Continue to answer “Yes” for any prior year failures until
fully corrected. (See instructions and DOL'’s Voluntary Fiduciary Correction Program.)...........c.c....... 4a X

b  Were any loans by the plan or fixed income obligations due the plan in default as of the
close of the plan year or classified during the year as uncollectible? Disregard participant loans
secured by participant's account balance. (Attach Schedule G (Form 5500) Part | if “Yes” is
CRECKEE.) ..o e 4b
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Yes No Amount

C  Were any leases to which the plan was a party in default or classified during the year as
uncollectible? (Attach Schedule G (Form 5500) Part Il if “Yes” is checked.) .......ccccccvevvieeeviieeeviineens 4c X

d  Were there any nonexempt transactions with any party-in-interest? (Do not include transactions
reported on line 4a. Attach Schedule G (Form 5500) Part Il if “Yes” is

Lo 1113 L 1) OSSO RT 4d X
€  Was this plan covered by @ fidelity DONG? ..........c.oieviiiieieiceeeee ettt teeere e 4e | X 9500000
f Did the plan have a loss, whether or not reimbursed by the plan’s fidelity bond, that was caused by

Fraud OF AISNONESLY? ..ottt e et e st e e sbe e e et e et e e e snbeeeaannes 4f X

g Did the plan hold any assets whose current value was neither readily determinable on an
established market nor set by an independent third party appraiSer? ..........ccccveeeriiriieiienieeneenneens 4q X

h  Did the plan receive any noncash contributions whose value was neither readily
determinable on an established market nor set by an independent third party appraiser?...................

4h X

i Did the plan have assets held for investment? (Attach schedule(s) of assets if “Yes” is checked, and

see instructions for formMat reqUIrEMENTS.) .........uii i 4i X
j Were any plan transactions or series of transactions in excess of 5% of the current

value of plan assets? (Attach schedule of transactions if “Yes” is checked, and

see instructions for format reqUIrEMENTS.) ..........ii it e b ereee s 4j X
k  Were all the plan assets either distributed to participants or beneficiaries, transferred to another

plan, or brought under the control of the PBGC?.........coiiiiiiiiiiiiie e a4k X
| Has the plan failed to provide any benefit when due under the plan? ... 4 X
M If this is an individual account plan, was there a blackout period? (See instructions and 29 CFR

2520.100-3.) et E et n e st n e e e e am
N If 4m was answered “Yes,” check the “Yes” box if you either provided the required notice or one of

the exceptions to providing the notice applied under 29 CFR 2520.101-3. ......cccoiiieeiiiiieenieee e 4n

5a Has aresolution to terminate the plan been adopted during the plan year or any prior plan year?........ Yes D No
If “Yes,” enter the amount of any plan assets that reverted to the employer this year 0

5b If, during this plan year, any assets or liabilities were transferred from this plan to another plan(s), identify the plan(s) to which assets or liabilities were
transferred. (See instructions.)

5b(1) Name of plan(s) 5b(2) EIN(s) 5b(3) PN(s)

ZURICH AMERICAN INSURANCE COMPANY RETIREMENT ACCOUNT PLAN 36-4233459 001

5¢C If the plan is a defined benefit plan, is it covered under the PBGC insurance program (See ERISA section 4021.)? ...... |X| Yes D No D Not determined
If “Yes” is checked, enter the My PAA confirmation number from the PBGC premium filing for this plan year 4106112 . (See instructions.)




H H OMB No. 1210-0110
SCHEDULE R Retirement Plan Information °
(Form 5500) 2017
Department of the Treasury This schedule is required to be filed under sections 104 and 4065 of the
Internal Revenue Service Employee Retirement Income Security Act of 1974 (ERISA) and section
Deparment of Labor 6058(a) of the Internal Revenue Code (the Code).
r \ A This Form is Open to Public
Employee Benefits Security Administration b FEile as an attachment to Form 5500. Inspection.
Pension Benefit Guaranty Corporation
For calendar plan year 2017 or fiscal plan year beginning 01/01/2017 and ending 12/31/2017
A Name of plan B Three-digit
THE HOME INSURANCE COMPANY RETIREMENT PLAN plan number
(PN) » 004
C Plan sponsor's name as shown on line 2a of Form 5500 D Employer Identification Number (EIN)
ZURICH AMERICAN INSURANCE COMPANY 36-4233459
Part | Distributions
All references to distributions relate only to payments of benefits during the plan year.
1 Total value of distributions paid in property other than in cash or the forms of property specified in the 1 0
105 (U o1 o] OO P TSV PR OUPPURPUPPROPRRY
2  Enter the EIN(s) of payor(s) who paid benefits on behalf of the plan to participants or beneficiaries during the year (if more than two, enter EINs of the two
payors who paid the greatest dollar amounts of benefits):
EIN(s): 36-3046063
Profit-sharing plans, ESOPs, and stock bonus plans, skip line 3.
3 Number of participants (living or deceased) whose benefits were distributed in a single sum, during the plan 3 0
WBAT c. ettt ettt ettt e et ettt ettt e bt ehteeateeehte e te e st e enbe ek eeen st e eh s e eA bt et teenbe ek eeeRteeeheeeR st eht e et e ke e enbeeabeeenbeeanteenteeateeenbeenreeanraen
Part Il Funding Information (if the plan is not subject to the minimum funding requirements of section 412 of the Internal Revenue Code or
ERISA section 302, skip this Part.)
4 s the plan administrator making an election under Code section 412(d)(2) or ERISA section 302(d)(2)? .....c.eveevererreeenn. D Yes No D N/A
If the plan is a defined benefit plan, go to line 8.
5 If a waiver of the minimum funding standard for a prior year is being amortized in this
plan year, see instructions and enter the date of the ruling letter granting the waiver. Date: Month Day Year
If you completed line 5, complete lines 3, 9, and 10 of Schedule MB and do not complete the remainder of this schedule.
6 a Enter the minimum required contribution for this plan year (include any prior year accumulated funding 6al
deficiency not Waived) .......................................................................................................................................
b Enter the amount contributed by the employer to the plan for this Plan YEar..........cccccvevevveviesierseseeeenns 6b
C Subtract the amount in line 6b from the amount in line 6a. Enter the result
(enter a minus sign to the left of @ NEgativVe aMOUNL) ..........ooi it 6C
If you completed line 6¢, skip lines 8 and 9.
7 Will the minimum funding amount reported on line 6¢ be met by the funding deadline?..............cccveveevvveveveenennns D Yes D No D N/A

8 If achange in actuarial cost method was made for this plan year pursuant to a revenue procedure or other
authority providing automatic approval for the change or a class ruling letter, does the plan sponsor or plan
administrator agree With the ChaNGE? ..........ooiiiiii et D Yes D No N/A

Part Ill Amendments

9 Ifthis is a defined benefit pension plan, were any amendments adopted during this plan

year that increased or decreased the value of benefits? If yes, check the appropriate
BOX. If N0, CHECK thE “NO” DOX. .. ..vviveeieeeeee ettt ettt n e D Increase I:I Decrease D Both No

| Part IV | ESOPs (see instructions). If this is not a plan described under section 409(a) or 4975(e)(7) of the Internal Revenue Code, skip this Part.

10 Were unallocated employer securities or proceeds from the sale of unallocated securities used to repay any exempt loan?................. D Yes D No
11 a Does the ESOP hold any Preferf@d STOCK? ........ccooovoviveveueuceieeceeeeeeeteteeeeeesesesseete et sees s s esss et eesseseasesseas s es et esesessassessnesesassseesaesneees D Yes D No
b  Ifthe ESOP has an outstanding exempt loan with the employer as lender, is such loan part of a “back-to-back” loan? D Yes D No

(See instructions for definition of “DaCK-T0-DACK” I0N.) ....cciiiiiiiie e e s e e e et e e et eeaaeeeeas
12  Does the ESOP hold any stock that is not readily tradable on an established SECUFtIeS MArKEL? ...........cco.covoivervreeesreereseeseesresenen []ves [] no
For Paperwork Reduction Act Notice, see the Instructions for Form 5500. Schedule R (Form 5500) 2017

v. 170203



Schedule R (Form 5500) 2017 Page 2 -

| PartV | Additional Information for Multiemployer Defined Benefit Pension Plans

13 Enter the following information for each employer that contributed more than 5% of total contributions to the plan during the plan year (measured in
dollars). See instructions. Complete as many entries as needed to report all applicable employers.

a Name of contributing employer

b EIN C  Dollar amount contributed by employer

d Date collective bargaining agreement expires (If employer contributes under more than one collective bargaining agreement, check box D
and see instructions regarding required attachment. Otherwise, enter the applicable date.) Month Day Year

€  Contribution rate information (If more than one rate applies, check this box D and see instructions regarding required attachment. Otherwise,

complete lines 13e(1) and 13e(2).)
(1) Contribution rate (in dollars and cents)

(2) Base unit measure:D Hourly D Weekly D Unit of production D Other (specify):

a Name of contributing employer

(o3

EIN C  Dollar amount contributed by employer

d Date collective bargaining agreement expires (If employer contributes under more than one collective bargaining agreement, check box D
and see instructions regarding required attachment. Otherwise, enter the applicable date.) Month Day Year

€  Contribution rate information (If more than one rate applies, check this box D and see instructions regarding required attachment. Otherwise,
complete lines 13e(1) and 13e(2).)
(1) Contribution rate (in dollars and cents)

(2) Base unit measure:D Hourly D Weekly D Unit of production D Other (specify):

a Name of contributing employer

(o3

EIN C  Dollar amount contributed by employer

d  Date collective bargaining agreement expires (If employer contributes under more than one collective bargaining agreement, check box D
and see instructions regarding required attachment. Otherwise, enter the applicable date.) Month Day Year

€  Contribution rate information (If more than one rate applies, check this box D and see instructions regarding required attachment. Otherwise,
complete lines 13e(1) and 13e(2).)
(1) Contribution rate (in dollars and cents)

(2) Base unit measure:D Hourly D Weekly D Unit of production D Other (specify):

a Name of contributing employer

(o3

EIN C  Dollar amount contributed by employer

d Date collective bargaining agreement expires (If employer contributes under more than one collective bargaining agreement, check box D
and see instructions regarding required attachment. Otherwise, enter the applicable date.) Month Day Year

€  Contribution rate information (If more than one rate applies, check this box D and see instructions regarding required attachment. Otherwise,

complete lines 13e(1) and 13e(2).)
(1) Contribution rate (in dollars and cents)

(2) Base unit measure:D Hourly D Weekly D Unit of production D Other (specify):

a  Name of contributing employer

o

EIN C  Dollar amount contributed by employer

d Date collective bargaining agreement expires (If employer contributes under more than one collective bargaining agreement, check box D
and see instructions regarding required attachment. Otherwise, enter the applicable date.) Month Day Year

€  Contribution rate information (If more than one rate applies, check this box D and see instructions regarding required attachment. Otherwise,
complete lines 13e(1) and 13e(2).)
(1) Contribution rate (in dollars and cents)

(2) Base unit measure:D Hourly D Weekly D Unit of production D Other (specify):

a Name of contributing employer

(on

EIN C  Dollar amount contributed by employer

d Date collective bargaining agreement expires (If employer contributes under more than one collective bargaining agreement, check box D
and see instructions regarding required attachment. Otherwise, enter the applicable date.) Month Day Year

€  Contribution rate information (If more than one rate applies, check this box D and see instructions regarding required attachment. Otherwise,
complete lines 13e(1) and 13e(2).)
(1) Contribution rate (in dollars and cents)

(2) Base unit measure:D Hourly D Weekly D Unit of production D Other (specify):
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14 Enter the number of participants on whose behalf no contributions were made by an employer as an employer

of the participant for:

B THE CUITENE YEAT .....voeeeeeeeeeees ettt e et es e e en s s ee st eee st en e s en st en s seeneen e 14a
b The plan year immediately preceding the CUITeNt PIAN YEAI.............cceuevrueveceeieeeeeeeeeeeeee e 14b
C  The second PreCeding PIAN YEAI ........ccc.uii itttk e et e et e et b e e esb e e e e bbeaeanbreeenaneeas l4c

15 Enter the ratio of the number of participants under the plan on whose behalf no employer had an obligation to make an
employer contribution during the current plan year to:

a The corresponding number for the plan year immediately preceding the current plan year ...........ccccoecveennnneen. 15a

b The corresponding number for the second preceding PIAN YT ...............cococoeeeeeeeeeeeeeieeeeeeeeeeeeeeseeeeeeeeee 15b

16 Information with respect to any employers who withdrew from the plan during the preceding plan year:

a Enter the number of employers who withdrew during the preceding plan year .........cccccecveeviiieeviieesiiee e 16a

b Ifline 16a is greater than 0, enter the aggregate amount of withdrawal liability assessed or estimated to be 16b
assessed against SUCh Withdrawn €MPIOYETS ........iiiiiiiiiiiie ittt et e e sttt e e e e s e e esbreesaneeesaneeesannes

17 If assets and liabilities from another plan have been transferred to or merged with this plan during the plan year, check box and see instructions regarding
supplemental information to be included as an AttACHMENT. ......uiuieii e e s s e e et

| Part VI | Additional Information for Single-Employer and Multiemployer Defined Benefit Pension Plans

18 If any liabilities to participants or their beneficiaries under the plan as of the end of the plan year consist (in whole or in part) of liabilities to such participants
and beneficiaries under two or more pension plans as of immediately before such plan year, check box and see instructions regarding supplemental

information t0 be INCIUAE @S AN AHACHMENT ..........ciiiii e e st e et e e e st e e e saeeee e teeeaseeeeassaeeaasteeesssaeeesseeeansseeeasseeeensseeennseeeansseeeasseeeennseeennneeennnn

19 If the total number of participants is 1,000 or more, complete lines (a) through (c)
a  Enter the percentage of plan assets held as:
Stock: % Investment-Grade Debt: 9 0% High-Yield Debt: 40 % Real Estate: % Other: %

b  Provide the average duration of the combined investment-grade and high-yield debt:

|:| 0-3 years D 3-6 years D 6-9 years D 9-12 years 12-15 years D 15-18 years |:| 18-21 years |:| 21 years or more
C  What duration measure was used to calculate line 19(b)?

Effective duration D Macaulay duration D Modified duration |:| Other (specify):
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Report of Independent Auditors

To the Administrator of the Home Insurance Company Retirement Plan
Report on the Financial Statements

We were engaged to audit the accompanying financial statements of the Home Insurance Company
Retirement Plan (the “Plan”), which comprise the statements of net assets available for benefits as of
December 31, 2017 and 2016, and the related statements of changes in net assets available for benefits
for the years then ended and the statement of accumulated plan benefits as of December 31, 2016 and
the related statement of changes in accumulated plan benefits for the year then ended, and the related
notes to the financial statements.

Management’s Responsibility for the Financial Statements

Management is responsible for the preparation and fair presentation of the financial statements in
accordance with accounting principles generally accepted in the United States of America; this
includes the design, implementation, and maintenance of internal control relevant to the preparation
and fair presentation of financial statements that are free from material misstatement, whether due to
fraud or error.

Auditors’ Responsibility

Our responsibility is to express an opinion on the financial statements based on conducting the audit
in accordance with auditing standards generally accepted in the United States of America. Because of
the matter described in the Basis for Disclaimer of Opinion paragraph, however, we were not able to
obtain sufficient appropriate audit evidence to provide a basis for an audit opinion.

Basis for Disclaimer of Opinion

As permitted by 29 CFR 2520.103-8 of the Department of Labor's Rules and Regulations for Reporting
and Disclosure under the Employee Retirement Income Security Act of 1974, the plan administrator
instructed us not to perform, and we did not perform, any auditing procedures with respect to the
information summarized in Note 5, which was certified by The Northern Trust Company, the trustee
of the Plan, except for comparing such information with the related information included in the
financial statements. We have been informed by the plan administrator that the trustee holds the
Plan's investment assets and executes investment transactions. The plan administrator has obtained
certifications from the trustee as of December 31, 2017 and 2016 and for the years then ended, that the
information provided to the plan administrator by the trustee is complete and accurate.

Disclaimer of Opinion

Because of the significance of the matter described in the Basis for Disclaimer of Opinion paragraph,
we have not been able to obtain sufficient appropriate audit evidence to provide a basis for an audit
opinion. Accordingly, we do not express an opinion on the financial statements.

PricewaterhouseCoopersLLP, One North Wacker Dr. Chicago, IL 60606
T:(312) 298 2001, www.pwc.com/us
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Emphasis of Matter

As described in Note 1 to the financial statements, the Plan merged into the Zurich American
Insurance Company Retirement Account Plan (the “RAP Plan”) effective December 31, 2017. Our
disclaimer of opinion is not modified with respect to this matter.

Other Matter

The supplemental schedules of Schedule of Assets (Acquired and Disposed of Within Year) per
Schedule H, Line 4i of Form 5500 Year Ended December 31, 2017 and Schedule of Reportable
Transactions per Schedule H, Line 4j of Form 5500 Year Ended December 31, 2017 as of December 31,
2017 are required by the Department of Labor's Rules and Regulations for Reporting and Disclosure
under the Employee Retirement Income Security Act of 1974 and are presented for the purpose of
additional analysis and are not a required part of the financial statements. Because of the significance
of the matter described in the Basis for Disclaimer of Opinion paragraph, we do not express an opinion
on these supplemental schedules.

Report on Form and Content in Compliance with DOL Rules and Regulations

The form and content of the information included in the financial statements and supplemental
schedules, other than that derived from the information certified by the trustee, have been audited by
us in accordance with auditing standards generally accepted in the United States of America and, in

our opinion, are presented in compliance with the Department of Labor's Rules and Regulations for
Reporting and Disclosure under the Employee Retirement Income Security Act of 1974.

Prasdinhovadompao> LLF

October 12, 2018

20f2



The Home Insurance Company Retirement Plan
Statements of Net Assets Available for Benefits
December 31, 2017 and 2016

2017

2016

Assets

Investments
Investments, at fair value

Plan interest in Zurich American Insurance Company
Master Retirement Trust $

U.S. government securities

Corporate debt instruments - preferred

Corporate debt instruments - other

Common / collective trust

Other
Cash collateral
Foreign government securities
Municipal/Provincial bonds

$ 45,369,764
17,095,257
16,040,827
91,492,018

3,186,710

275,986
3,350,569
5,882,658

Total investments, at fair value

182,693,789

Receivables
Accrued interest
Amounts due from broker

1,177,145
61,891

Total receivables

1,239,036

Total assets
Liabilities
Amounts due to broker
Accrued expenses

183,932,825

25,656
51,788

Total liabilities

77,444

Net assets available for benefits $

$ 183,855,381

The accompanying notes are an integral part of the financial statements.
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The Home Insurance Company Retirement Plan
Statements of Changes in Net Assets Available for Benefits
Years Ended December 31, 2017 and 2016

2017 2016
Additions
Net appreciation in fair value of investments $ 9,262,074 2,856,185
Interest income 5,425,049 4,031,003
Plan interest in net investment results of Zurich American
Insurance Company Master Retirement Trust 9,022,877 5,397,683
Total additions 23,710,000 12,284,871
Deductions
Benefits paid 11,870,421 11,744,073
Administrative expenses 475,253 564,601
Total deductions 12,345,674 12,308,674
Net increase/(decrease) 11,364,326 (23,803)
Transfer to Retirement Account Plan (195,219,707) -
Net assets available for benefits
Beginning of year 183,855,381 183,879,184
End of year $ 0 $ 183,855,381

The accompanying notes are an integral part of the financial statements.
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The Home Insurance Company Retirement Plan
Statement of Accumulated Plan Benefits
December 31, 2016

2016
Actuarial present value of accumulated plan benefits
Vested benefits

For retired and terminated employees/beneficiaries
receiving benefits $ 130,045,577

For active and terminated employees not presently
receiving benefits 49,067,367
Total vested benefits 179,112,944
Nonvested benefits 29,422
Total $ 179,142,366

The accompanying notes are an integral part of the financial statements.
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The Home Insurance Company Retirement Plan
Statement of Changes in Accumulated Plan Benefits
Year Ended December 31, 2016

Actuarial present value of accumulated plan benefits
at January 1, 2016

Increase (decrease) during the year attributable to
Actuarial experience (gain) loss
Increase for interest due to decrease in the discount period
Benefits paid to participants
Actuarial assumption changes
Net increase (decrease)

Actuarial present value of accumulated plan benefits
at December 31, 2016

2016

$ 179,374,401

8,849,566
7,463,259
(11,744,073)
(4,800,787)

(232,035)

$ 179,142,366

The accompanying notes are an integral part of the financial statements.
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The Home Insurance Company Retirement Plan
Notes to Financial Statements
December 31, 2017 and 2016

1.  Description of the Plan

The following description of The Home Insurance Company Retirement Plan (the "Plan") is provided
for general information purposes only. The Plan document should be referred to for a more
complete description.

General

The Plan is a defined benefit plan which covered all eligible U.S. employees of The Home Insurance
Company (the "Home") and certain of its subsidiaries and Home Holdings Inc. The Plan was
established in 1991 upon the sale of the Home by AmBase Corporation. The Risk Enterprise
Management Limited Savings and Retirement Plans Administrative Committee was the
Administrator of the Plan through September 30, 2003. Effective October 1, 2003, Zurich American
Insurance Company (the "Plan Administrator” or the "Company") took over the role of plan
administrator from Risk Enterprise Management.

The Plan had been sponsored by Home but as a result of certain transactions, sponsorship was
relinquished effective July 24, 1998 and Zurich American Insurance Company (the "Sponsor")
assumed sponsorship. The Plan is subject to the provisions of the Employee Retirement Income
Security Act of 1974 ("ERISA").

In addition to the Plan, the Sponsor also sponsors Zurich American Insurance Company Retirement
Account Plan (the "RAP Plan"), a noncontributory qualified defined benefit plan. Effective December
31, 2017, the Plan was merged into the RAP Plan. The Plan transferred total assets of
$195,219,707 and an actuarial present value of accumulated plan benefits of $185,809,553 to the
RAP Plan.

Benefits

The Plan was amended on December 11, 1995 to freeze participation in and future benefit accruals
under the Plan, effective as of January 1, 1996, by: (1) ceasing participation in the Plan to newly
eligible employees who, having completed the age and service requirements set forth in the Plan,
would have entered the Plan on or after January 1, 1996; (2) ceasing the accrual of benefits for
purposes of determining a participant’s accrued benefit in the Plan as of January 1, 1996; and (3)
ceasing consideration of earnings of a participant on and after January 1, 1996 for determining a
participant’s retirement income and/or accrued benefits. Employees become fully vested after five
years of service, and are eligible for early retirement benefits after attaining the age of 55 with ten
years of service.

Employees participating in the Plan prior to January 1, 1996 are eligible for retirement benefits when
they reach their normal retirement date ("NRD"), defined as the first of the month coinciding with
or next following the attainment of age 65. Such employees may be eligible for early retirement if
they retire on or after attaining age 55 and completing ten years of service, but before NRD. The
Plan also provides spousal death benefits for eligible employees.

Monthly retirement benefits are calculated as 1.6% of final average earnings times credited service
up to 30 years plus 0.4% of final average earnings in excess of Social Security covered compensation
times credited service up to 30 years, subject to minimum prior service benefits. Final average
earnings are defined as the highest five years’ earnings (base pay, bonus, overtime, and tips) in the
ten-year period prior to January 1, 1996. Credited service is defined as all years of service earned
after an employee becomes a participant in the Plan up to January 1, 1996.



The Home Insurance Company Retirement Plan
Notes to Financial Statements
Years Ended December 31, 2017 and 2016

Contributions

The Sponsor has agreed to make contributions sufficient to provide the Plan with assets with which
to pay Plan benefits. Contribution levels, computed using the projected unit credit method, are
designed to fund (i) normal cost plus interest, and (ii) amounts required for amortization of the
unfunded actuarial accrued liability, or the amount required to meet minimum funding requirements
under ERISA.

The minimum contribution requirement for the 2017 and 2016 Plan years have been met. During
2017 and and 2016 there were no contributions attributable to the 2017 and 2016 Plan years,
respectively.

Plan Termination

In the event the Plan terminates, the net assets of the Plan will be allocated, as prescribed by ERISA
and its related regulations, generally to provide benefits in the following order: benefits participants
have been receiving for at least three years (or that participants eligible to retire for that three-year
period would have been receiving), vested benefits of other participants and nonvested benefits.
Under provisions of ERISA, if the Plan is terminated, the Sponsor and participating employers may be
obligated to make payments to the Pension Benefit Guaranty Corporation ("PBGC") and
participants may be eligible for benefits under insurance provided by the PBGC. Certain vested
benefits under the Plan are guaranteed at the level in effect on the date of the Plan’s termination.
The amount of benefit protection guaranteed by the PBGC is subject to certain limitations.

Whether all participants receive their benefits should the Plan terminate at some future time will
depend on the sufficiency, at that time, of the Plan’s net assets to provide for accumulated benefit
obligations and may also depend on the financial condition of the Plan sponsor and the level of
benefits guaranteed by the PBGC.

2. Summary of Significant Accounting Policies

Basis of Accounting
The financial statements have been prepared on the accrual basis of accounting, except for benefit
payments which are recorded when paid.

Use of Estimates

The preparation of the Plan's financial statements in conformity with accounting principles generally
accepted in the United States of America requires management to make estimates and assumptions
that affect the reported amount of assets, liabilities, and changes therein, disclosure of contingent
assets and liabilities, and the actuarial present value of accumulated plan benefits at the date of the
financial statements and changes therein. Actual results could differ from those estimates and
assumptions.

Investments Valuation and Income Recognition

Investments are stated at fair value. Investments traded on a national security exchange are valued
at the last reported sales price on the last business day of the year; investments for which there are
no sales reported at the end of the year, are valued at the average of the last reported bid and ask
prices.

The Plan may enter into equity futures contracts as a means to replicate the performance of the
broad stock market or to maintain allocations to equity securities at the appropriate target levels.
Equity futures contracts are marked to market daily determined by prices quoted on the futures
exchanges; realized gains and losses are recognized daily in net appreciation/depreciation in fair

8



The Home Insurance Company Retirement Plan
Notes to Financial Statements
Years Ended December 31, 2017 and 2016

value of investments in the Statement of Changes in Net Assets Available for Benefits. Equity
futures are exposed to investment risk that could result in a loss in the value of the futures contract.
The futures contracts are executed on the futures exchange, which has strict margin requirements
with daily cash collateral posting based on mark-to-market values of the futures contract, thereby
mitigating credit risk associated with these contracts. The amount of gross realized gain and loss on
equity futures contracts recognized in the net appreciation/(depreciation) in fair value of investments
is $1,778,704 and ($502,668), respectively, for the year ended December 31, 2017, and $3,836,928
and ($2,858,856), respectively, for the year ended December 31, 2016. As of December 31, 2017
and 2016, the Plan held equity futures contracts with a fair value of $0 for both years and a notional
value of $0 and $32,167,333, respectively.

Corporate debt instruments, government securities, foreign government securities, and
municipal/provincial bonds are valued at fair value. Fair value of these securities are determined by
the Trustee of the Plan, using information available from pricing sources. The pricing sources use
proprietary models to arrive at an evaluated price for each security. These pricing models use matrix
pricing to gather market information and derive a price based on similar securities. Standard inputs
include, but are not limited to; spread benchmark curves (Treasury curves, LIBOR curves and swap
curves), prepayment speeds, inputs to build interest rate curves/spreads to determine discount rates,
and financial statements of the issuer. The inputs for the models are derived from the market,
brokers, dealers, mutual funds, and other similar market participants. The evaluated price
represents the bid side market value of an institutional size block of a security. Certain corporate
bonds are evaluated on a nominal spread of risk free curves (swaps or government bonds). Issues
with embedded options are priced using an option adjusted spread (OAS) model. Issues are
generally benchmarked off of U.S. treasuries or LIBOR.

Investments in unaffiliated common stocks are traded on securities exchanges and are valued at the
last reported sales price on the measurement date.

Investments in registered investment companies are publicly held investment funds, which are
valued based on the net asset value obtained from the fund'’s financial statements at year end.

Investments in public real estate investment trusts are traded on a securities exchange and are
valued at the last reported sales price on the measurement date. Investments in private real estate
investment trusts are valued based on the value obtained from the trusts financial statements at
year-end.

Common collective trusts are valued based on the net asset value as a practical expedient from the
information reported by the investment trustee using financial statements of the collective trust at
year-end.

As of December 31, 2017 and 2016, the Plan (2016 only) and the Master Retirement Trust (the
“Master Trust") both invest in the Northern Trust Company Collective Short-Term Investment Fund
(the "STIF Fund"), a common collective trust, which is composed of high-grade money market
instruments with short maturities. The STIF Fund's objective is to provide an investment vehicle for
cash reserves while offering a competitive rate of return. Liquidity is emphasized to provide for
redemption of units on any business day. Principal preservation is also a prime objective. High-
quality securities are used in this fund. Within quality, maturity and sector diversification guidelines,
investments are made in those securities with the most attractive yields. Admissions and
withdrawals are daily in accordance with the terms of the Trust. Interest is accrued daily and
distributed monthly. There are no unfunded commitments with respect to this investment, however,



The Home Insurance Company Retirement Plan
Notes to Financial Statements
Years Ended December 31, 2017 and 2016

it may be subject to redemption restrictions, at the trustee's discretion, and to the extent that it is
determined such actions would disrupt management of the fund.

As of December 31, 2017 and 2016, the Master Trust invested in an equity common collective trust
fund named the Northern Trust Collective U.S. Market Cap Equity Index Fund (the “NT Equity
Fund”). The NT Equity Fund seeks to provide investment results that approximate the risk and
return characteristics of the Dow Jones U.S. Total Stock Market Index. The NT Equity Fund generally
seeks to hold each index constituent in its proportional index weight. Dividends, if any, are declared
and paid quarterly, capital gains, if any, are distributed at least annually. There are no unfunded
commitments with respect to this investment, however, it may be subject to redemption restrictions,
at the trustee's discretion, and to the extent that it is determined such actions would disrupt
management of the fund.

As of December 31, 2017 and 2016, the Master Trust invested in a real estate common collective
trust fund named JPMCB Strategic Property Fund (the “JPMC Property Fund”). The JPMC Property
Fund seeks to produce an appropriate level of income combined with a moderate amount of capital
appreciation by investing in improved real estate projects with stabilized occupancies. Generally, the
JPMC Property Fund will reinvest all of its generated income (including realized capital gains, if any)
and does not pay out dividends or other distributions. The reinvested income is included in the net
asset value of the JPMC Property Fund. There are no unfunded commitments with respect to this
investment. Assets within the JPMC Property Fund can be withdrawn once per quarter subject to
available cash, as determined by the trustee, and requires a written redemption request of 45 days
in advance of the redemption process.

The Plan presents in the Statements of Changes in Net Assets Available for Benefits, the net
appreciation/depreciation in fair value of its investments which consists of the realized gains or
losses and the unrealized appreciation/depreciation of those investments. The net realized gain or
loss on investments is the difference between the proceeds received and the cost of the investments
sold, determined on an average cost basis. Unrealized appreciation/depreciation in fair value of
investments is the difference between fair value and the cost of investments.

Purchases and sales of securities are recorded on a trade-date basis. Dividends are recorded on the
ex-dividend date. Interest income is recorded on the accrual basis.

Accumulated Plan Benefits

Accumulated plan benefits (Note 3) are those estimated future payments, including lump-sum
distributions, that are attributable under the Plan’s provisions to services rendered by the employees
to the date the Plan was frozen. Accumulated plan benefits include benefits expected to be paid to
retired or terminated employees or their beneficiaries, beneficiaries of employees who have died,
and present employees or their beneficiaries. Benefits for retired or terminated employees or their
beneficiaries are based on Plan provisions at the time of retirement.

Accounting Pronouncement Issued and Adopted
There were no material accounting pronouncements issued or adopted during 2017.

Risks and Uncertainties

Plan contributions are made and the actuarial present value of accumulated plan benefits are
reported based on certain assumptions pertaining to interest rates, inflation rates, and employee
demographics, all of which are subject to change. Due to uncertainties inherent in the estimation
and assumption process, it is at least reasonably possible that changes in these estimates and
assumptions in the near term could be material to the financial statements.
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The Home Insurance Company Retirement Plan

Notes to Financial Statements
Years Ended December 31, 2017 and 2016

The Plan invests in various investment securities. Investment securities are exposed to various risks
such as interest rate, market, and credit risks. Due to the level of risk associated with certain
investment securities, it is at least reasonably possible that changes in the values of investment
securities will occur in the near term and that such changes could materially affect the amounts
reported in the statement of net assets available for benefits.

Administrative Expenses

Investment manager fees to unaffiliated managers, trustee fees, administrative expenses and the
Plan’s actuarial fees are paid by the Plan and are recorded in administrative expenses within the
Statements of Changes in Net Assets Available for Benefits.

Plan Amendments
Other than the merger discussed in Note 1, there were no material Plan amendments during 2017
and 2016.

Payment of Benefits
Benefit payments to participants are recorded upon distribution.

3. Actuarial Present Value of Accumulated Plan Benefits

The Plan's independent consulting actuary estimates the actuarial present value of accumulated plan
benefits, which is the amount that results from applying actuarial assumptions to adjust the
accumulated plan benefits earned by the participants to reflect the time value of money (through
discounts for interest) and the probability of payment (by means of decrements such as for death,
disability, withdrawal or retirement) between the valuation date and the expected date of payment.

The actuarial present value of accumulated plan benefits was calculated by consulting actuaries as of
December 31, 2016 and 2015. The more significant actuarial assumptions are as follows:

Interest rate 4.5% for 2016 and 4.3% for 2015

Mortality basis RP-2014 projected generationally with Scale MP-2017 for
FZ{(I3-126014 projected generationally with Scale MP-2016 for
2015

Assumed retirement age Age 55 to 70 for 2016 and 2015

The Plan identified an error in the calculation of the actuarial present value of accumulated plan
benefits and recorded an out of period adjustment of $5.7 million in the actuarial experience
(gain)/loss for the year ended December 31, 2016. The Plan concluded the error is not material to
the current period or prior periods in which it originated.

The foregoing actuarial assumptions are based on the presumption that the Plan will continue.

Were the Plan to terminate, different actuarial assumptions and other factors might be applicable in
determining the actuarial present value of accumulated plan benefits.
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The Home Insurance Company Retirement Plan

Notes to Financial Statements
Years Ended December 31, 2017 and 2016

4,

Interest in Zurich American Insurance Company Master Retirement Trust

In addition to the Plan, the Sponsor also sponsors Zurich American Insurance Company Retirement
Account Plan (the "Zurich Plan"). During 2008, the Sponsor established a Master Trust with two
sub-accounts for its retirement plans. During 2017 and 2016, the two retirement plans have an
undivided interest in each of the two sub-accounts, one sub-account comprised of equity securities
and the other comprised of cash and short term investments. During 2014, the Sponsor established
a third subaccount to primarily hold real estate related assets, specifically real estate investment
trusts. As of December 31, 2017 and 2016 the Plan did not have an interest in the assets of the
real estate subaccount. During 2017, the Sponsor established two additional subaccounts; one to
hold the NT Equity Fund discussed in Note 2 and the other to invest in international bonds,
corporate debt, and U.S. government securities. The establishment of these subaccounts included
the transfer of funds from the Plan to the Zurich Plan. As of December 31, 2017, the Plan did not
have an interest in the assets of either of these subaccounts. The value of the Plan's interest in the
each of the two sub-accounts in which it participated in 2017 and 2016 is based on the value of the
assets in the Master Trust at the beginning of the year, plus actual contributions to the Plan and
allocated investment income less actual distributions and allocated administrative expenses. The
assets of the Master Trust are held by The Northern Trust Company (Trustee). At December 31,
2017, the Plan's interest in the net assets of the equity securities sub-account and the net assets of
the non-equity sub-account was 0%. At December 31, 2016, the Plan's interest in the net assets of
the equity securities sub-account was approximately 16.5%, while the Plan’s interest in the net
assets of the non-equity sub-account was approximately 0.7 %.

The following table presents the net assets of the Master Trust:

2017 2016
Investments at fair value
Corporate stock - common $ 2,529 % 45,714,798
Corporate debt instruments - preferred 21,469,948 -
Corporate debt instruments - other 121,175,338 -
U.S. government securities 23,924,762 -
Common/collective trusts 149,130,957 171,802,713
Registered investment companies 185,400,343 157,029,586
Other
Real estate investment trust 67,795,064 64,789,623
Foreign government securities 6,683,322 -
Municipal/provincial bonds 2,633,474 -
Cash collateral 6,439,986 -
Total investments 584,655,723 439,336,720
Accrued interest and dividends 1,423,124 58,963
Due from brokers for pending trade sales 45,938 -
Total assets 586,124,785 439,395,683
Due to broker for pending trade purchases (3,150,073) -
Net assets of Master Trust available for benefits $ 582,974,712 $ 439,395,683
Plan interest in the Master Trust $ - $ 45,369,764
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The Home Insurance Company Retirement Plan
Notes to Financial Statements
Years Ended December 31, 2017 and 2016

The following are the changes in net assets for the Master Trust for the years ended December 31,
2017 and 2016:

2017 2016

Changes in Net Assets:
Net appreciation (depreciation) in fair value of investments $ 53,824,302 $ 30,553,653

Interest 6,023,952 4,832,116
Dividends 5,284,512 6,019,964
Net investment income 65,132,766 41,405,733
Net transfers (75,707,081) (5,683,508)

Net transfers from Home* 161,059,886 -
Administrative (expenses) (6,906,542) (5,991,785)
Net (decrease) increase $ 143,579,029 $ 29,730,440

Net Assets:

Beginning of year $ 439,395,683 $ 409,665,243
End of year $ 582,974,712 $ 439,395,683

Plan interest in the net investment results of Master Trust $ 9,022,877 % 5,397,683

* Effective December 31, 2017, investments previously individually held by the Plan were
transferred to the Master Trust.

5. Investment Information Certified by the Trustee

The following investments and related data, in addition to certain information in Note 4, including
assets and changes in net assets with the exception of net transfers and administrative expenses, of
the Trust, Master Trust, and the investment information presented in the supplemental schedules
were derived from information certified as to completeness and accuracy by The Northern Trust
Company, the trustee of the Plan, and were not subject to audit. Such information includes
investments at fair value, Plan interest and Plan interest in the net investment results of the Zurich
American Insurance Company Master Retirement Trust, investment income, accrued interest and
dividends, net appreciation/depreciation in the fair value of investments, amounts due from broker,
and amounts due to broker as shown in the accompanying statements of net assets available for
benefits and statements of changes in net assets available for benefits and the information as
presented in the supplemental schedules. The Plan Administrator has elected the method of
compliance permitted by 29 CFR 2520.103-8 of the Department of Labor’s Rules and Regulations
for Reporting and Disclosure under ERISA.
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The Home Insurance Company Retirement Plan
Notes to Financial Statements
Years Ended December 31, 2017 and 2016

Investments as of December 31, 2017 and 2016 are as follows:

2017 2016
Investments, at fair value
Plan interest in Zurich American Insurance Company
Master Retirement Trust $ - $ 45,369,764
U.S. government securities - 17,095,257
Corporate debt instruments - preferred - 16,040,827
Corporate debt instruments - other - 91,492,018
Common / collective trusts - 3,186,710
Other
Cash collateral - 275,986
Foreign government securities - 3,350,569
Municipal/Provincial bonds - 5,882,658
- 182,693,789
Plan interest in net investment results of Zurich American
Insurance Company Master Retirement Trust 9,022,877 5,397,683
Accrued interest - 1,177,145
Amounts due from broker - 61,891
Amounts due to broker - 25,656
Net appreciation in fair value of investments 9,262,074 2,856,185
Interest income 5,425,049 4,031,003

6. Federal Income Tax Status

The Internal Revenue Service (IRS) determined and informed the Company by a letter dated June
21, 2016, that the Plan and related Trust were designed in accordance with applicable sections of
the Internal Revenue Code (IRC). Although the Plan has been amended since receiving the
determination letter, Zurich American Insurance Company ("Plan administrator") and the Plan's
internal tax advisor are unaware of any reason that the Plan is not as currently designed and
operated in compliance with the applicable requirements of the IRC. Therefore, the Plan
administrator believes that the Plan is qualified and the related trust is tax-exempt.

Accounting principles generally accepted in the United States of America require Plan management
to evaluate tax positions taken by the Plan and recognize a tax liability (or asset) if the Plan has
taken an uncertain position that on a more likely than not basis would not be sustained upon
examination by the IRS. The Plan administrator has analyzed the tax positions taken by the Plan,
and has concluded that as of December 31, 2017 and 2016, there are no uncertain tax positions
taken or expected to be taken that would require recognition of a liability (or asset) or disclosure in
the financial statements. The Plan is subject to routine audits by the IRS, and in December 2013,
the IRS began an examination of the Plan’s taxable year ending December 31, 2011, which was
completed in March 2016. No material issues were identified as part of the audit. Per the closing
agreement with the IRS, the Plan administrator believes the Plan is no longer subject to any IRS tax
examinations for years prior to 2015.
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The Home Insurance Company Retirement Plan
Notes to Financial Statements
Years Ended December 31, 2017 and 2016

7. Transactions with Parties-in-Interest

The Plan and/or the Master Trust invest in the STIF Fund and the NT Equity Fund both of which are
managed by The Northern Trust Company, the trustee of the Plan. These transactions qualify as
party-in-interest transactions.

8. Fair Value Measurements

The FASB (ASC) 820, Fair Value Measurement, defines fair value as the price that would be
received upon selling an investment in a timely transaction to an independent buyer in the principal
or most advantageous market of the investment. The Plan's financial assets carried at fair value
have been classified, for disclosure purposes, based on a hierarchy defined by FASB ASC 820,
which prioritizes the inputs to valuation techniques used to measure fair value. A financial
instrument’s level within the fair value hierarchy is based on the lowest level of any input that is
significant to the fair value measurement. The three levels of the fair value hierarchy are
summarized below:

e Level 1 — Quoted market prices in active markets that the Plan or Trust has the ability to access
for identical assets

e Level 2 — Quoted prices for similar instruments in active markets, quoted prices for identical or
similar instruments in markets that are not active and model-based valuations in which all
significant inputs are observable in the market; and

e Level 3 — Valuations using significant inputs that are unobservable in the market and include
the use of judgment by the Plan or Trust’s management about the assumptions market
participants would use in pricing the assets.

There have been no changes in the methodologies used at December 31, 2017 and 2016. The
methods described in Note 2 and above may produce a fair value calculation that may not be
indicative of net realizable value or reflective of future fair values. Furthermore, although the Plan
believes its valuation methods are appropriate and consistent with other market participants, the
use of different methodologies or assumptions to determine the fair value of certain financial
instruments could result in a different fair value measurement at the reporting date.

During 2017 and 2016, there were no material transfers between level 1 and level 2 of the fair
value hierarchy. The Plan’s policy to recognize transfers between levels of the fair value hierarchy
is as of the actual date of change of circumstances that caused the transfer. The following table
sets forth by level, within the fair value hierarchy, the Plan's assets at fair value as of December 31,
2017 and 2016:
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Basis of Fair Value Measurement

Balance at
December 31,
2017 Level 1 Level 2 Level 3
Master trust

Common stocks $ 2,529 $ 2,529 $ -3
Registered investment company 185,400,343 - 185,400,343
Corporate debt instruments 142,645,286 - 142,645,286
U.S. government securities 23,924,762 23,924,762 -
Other

Real estate investment trust 67,795,064 - 67,795,064

Foreign government securities 6,683,322 - 6,683,322

Municipal/provincial bonds 2,633,474 - 2,633,474
Common/collective trusts

STIF fund 5,207,299 - -

NT equity fund 81,556,868 - -
JPMC property fund 62,366,790 - -
Total investments of Master Trust $ 578,215,737 $ 23,927,292 $ 405,157,489 %

Plan
Corporate debt instruments $ -3 -3 -3
U.S. government securities - - -
Common/collective trusts
STIF fund - - -
Other
Foreign government securities - - -
Municipal/Provincial bonds - - -
Total investments $ -3 -3 -9
Basis of Fair Value Measurement
Balance at
December 31,
2016 Level 1 Level 2 Level 3
Master trust
Common stocks $ 45,714,798 $ 45,714,798 % - %
Registered investment company 157,029,586 - 157,029,586
Other - real estate investment trust 64,789,623 1,350,544 63,439,079
Common/collective trusts
STIF fund 45,642,213 - -

NT equity fund 58,894,032 - -
JPMC property fund 67,266,468 - -
Total investments of Master Trust $ 439,336,720 $ 47,065,342 $ 220,468,664 $

Plan
Corporate debt instruments $ 107,532,845 $ - $107,532,845 %
U.S. government securities 17,095,257 - 17,095,257
Common/collective trusts
STIF fund 3,186,710 - -
Other
Foreign government securities 3,350,569 - 3,350,569
Municipal/Provincial bonds 5,882,658 - 5,882,658
Total investments $ 137,048,039 $ - $133,861,329 $
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0. Subsequent Events
Management has evaluated the events and transactions that have occurred through October 12,

2018, the date the financial statements were available to be issued, and no items were noted that
required adjustments to the financial statements or additional disclosures.
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SCHEDULE SB ATTACHMENTS

Schedule SB, Part V
Statement of Actuarial Assumptions/Methods

Economic Assumptions

Interest rate basis:
Applicable month January 2017

Interest rate basis 3-Segment rates

Interest rates: Reflecting  Not Reflecting

Corridors Corridors?
First segment rate 4.16% 1.57%
Second segment rate 5.72% 3.77%
Third segment rate 6.48% 4.73%
Effective interest rate 5.74% 3.86%
Annual rates of increase
Compensation: N/A
Social Security wage bases N/A
Statutory limits on compensation N/A
Administrative expenses $500,000

! The rates not reflecting stabilization are to be used for purposes of determining the deductible limit.

Plan Name: The Home Insurance Company Retirement Plan
EIN / PN: 36-4233459/004
Plan Sponsor: Zurich American Insurance Company

Valuation Date January 1, 2017



SCHEDULE SB ATTACHMENTS

Demographic Assumptions

Mortality Separate rates for non-annuitants (based on RP-2000 “Employees”
table without collar or amount adjustments with generational
projection using Scale AA) and annuitants (based on RP-2000
“Healthy Annuitants” table without collar or amount adjustments with
generational projection using Scale AA).

Termination Rates varying by age:
Percentage terminating
during the year
Age Rate
<50 10.0%
50 - 52 8.0%
53-54 5.0%
55+ 0.0%
Disability No disability decrements assumed.
Retirement Rates varying by age:

Percentage retiring
during the year

Age Rate
55-59 5.0%
60 - 61 8.0%

62 12.0%
63 15.0%
64 20.0%
65 — 66 35.0%
67 — 69 50.0%
70+ 100.0%

Benefit commencement date
m Preretirement death The later of the death of the active participant or the date the

benefit participant would have attained age 55.

m Deferred vested benefit The later of age 60 or termination of employment.

m Disability benefit No disability benefits assumed.
m Retirement benefit Upon termination of employment.
Form of payment 50% - Life annuity; 50% - 50% Joint & Survivor
Plan Name: The Home Insurance Company Retirement Plan
EIN / PN: 36-4233459/004
Plan Sponsor: Zurich American Insurance Company

Valuation Date January 1, 2017



SCHEDULE SB ATTACHMENTS

Percent married 95% of males; 90% of females.

Spouse age Wife three years younger than male participant.

Husband two years older than female participant.

Timing of benefit payments Benefit payments are assumed to be made uniformly throughout

the year.
Valuation date First day of plan year.
Funding target Present value of accrued benefits as required by regulations

under IRC 8430.

Target normal cost Present value of benefits expected to accrue during the plan
year plus plan-related expenses expected to be paid from plan
assets during the plan year as required by regulations under
IRC 8430.

Actuarial value of assets Average of the fair market value of assets on the valuation
date and 12 and 24 months preceding the valuation date,
adjusted for contributions, benefits, administrative expenses
and expected earnings of 4.30% for the 2016 plan year and
4.40% for the 2015 plan year (with such expected earnings
limited as described in IRS Notice 2009-22). The average
asset value must be within 10% of market value, including
discounted contributions receivable (discounted using the
effective interest rate for the 2016 plan year.)

The method of computing the actuarial value of assets
complies with rules governing the calculation of such values
under the Pension Protection Act of 2006 (PPA). These rules
produce smoothed values that reflect the underlying market
value of plan assets but fluctuate less than the market value.
As a result, the actuarial value of assets will be lower than the
market value in some years and greater in other years.
However, over the long term under PPA's smoothing rules, the
method has a significant bias to produce an actuarial value of
assets that is below the market value of assets.

Plan Name: The Home Insurance Company Retirement Plan
EIN / PN: 36-4233459/004
Plan Sponsor: Zurich American Insurance Company

Valuation Date January 1, 2017



SCHEDULE SB ATTACHMENTS

Benefits not valued All benefits described in the Plan Provisions section of this
report were valued. Willis Towers Watson has reviewed the
plan provisions with Zurich North America and, based on that
review, is not aware of any significant benefits required to be
valued that were not.

The plan pays small benefits (with a present value up to
$1,000 in a single lump sum payment). Such lump sums are
not explicitly valued; rather such participants’ benefits are
valued using the benefit choice assumptions described above.

Sources of Data and Other Information

Willis Towers Watson used asset data supplied by the trustee. Zurich, through its third party
administrator, furnished participant data as of the valuation date. Data were reviewed for
reasonableness and consistency, but no audit was performed. Based on discussions with Zurich,
assumptions or estimates were made when data were not available, and the data was adjusted to
reflect any significant events that occurred between the date the data was collected and the
measurement date. We are not aware of any errors or omissions in the data that would have a
significant effect on the results of our calculations.

Assumptions Rationale - Significant Economic Assumptions for Contributions

Interest rates / basis The basis chosen was selected by the plan sponsor from
among choices prescribed by law, all of which are based on
observed market data over certain periods of time.

Administrative expenses We understand that the administrative expense assumption
reflects the plan sponsor’s estimate of administrative expenses
estimated by determining the expected actual expenses for the
coming year and the actual expenses paid from the trust in the
preceding year.

Plan Name: The Home Insurance Company Retirement Plan
EIN / PN: 36-4233459/004
Plan Sponsor: Zurich American Insurance Company

Valuation Date January 1, 2017



SCHEDULE SB ATTACHMENTS

Assumptions Rationale - Significant Demographic Assumptions

Mortality Assumptions used for funding purposes are as prescribed by IRC
8430(h).

Termination Termination rates were based on an experience study conducted
in August 2015.

Disability No disability decrements assumed.

Retirement Retirement rates were based on an experience study conducted in
August 2015.

Marital Assumptions

Percent married L .
The assumed percentage married is based on an experience

study conducted in August 2015.
Spouse age The assumed age difference for spouses is based on an
experience study conducted in August 2015.

Form of Payment The assumed form of payments are based on an experience study

conducted in August 2015.

Source of Prescribed Methods

Funding methods The methods used for funding purposes, including the method
of determining plan assets, are “prescribed methods set by
law”, as defined in the actuarial standards of practice
(ASOPs). These methods are required by IRC 8430, or were
selected by the plan sponsor from a range of methods
permitted by IRC §430.

Changes in Assumptions and Methods

Change in assumptions since The segment interest rates used to calculate the funding target
prior valuation and target normal cost were updated to the current valuation
date as required by IRC §430.

Change in methods since prior There has been no change in methods since the prior
valuation valuation.

Plan Name: The Home Insurance Company Retirement Plan

EIN / PN: 36-4233459/004

Plan Sponsor: Zurich American Insurance Company

Valuation Date January 1, 2017



Form 5500 Annual Return/Report of Employee Benefit Plan OMB Nos. 1210-0110
This form is required to be filed for employee benefit plans under sections 104
and 4065 of the Employee Retirement Income Security Act of 1974 (ERISA) and
R Uirid sections 6057(b) and 6058(a) of the Internal Revenue Code (the Code). 2017
E Dlepaﬂge"f ?{ LSW ) » Complete all entries in accordance with
e o the instructions to the Form 5500.
Pension Benefit Guaranty Corporation This Form is Open to Public
Inspection
Part 1. | Annual Report Identification Information
For calendar plan year 2017 or fiscal plan year beginning 01/01/2017 and ending 12/31/2017
A This return/report is for: |:| a multiemployer plan D a multiple-employer plan (Filers checking this box must attach a list of
' participating employer information in accordance with the form instructions.)
@ a single-employer plan D a DFE (specify)
B This return/report is: D the first return/report @ the final return/report
D an amended return/report D a short plan year return/report (less than 12 months)
C Ifthe plan is a collectively-bargained plan, Check RBre. . ... .. ... ittt e e e e > D
D Check box if filing under: l}_—(] Form 5558 D automatic extension D the DFVC program

D special extension (enter description)

Part Il | Basic Plan Information—enter all requested information

1a Name of plan 1b Three-digit plan

004
THE HOME INSURANCE COMPANY RETIREMENT PLAN number (PN) »
1¢ Effective date of plan

12/14/1991
2a Plan sponsor’s hame (employer, if for a single-employer plan) 2b Employer Ildentification
Mailing address (include room, apt., suite no. and street, or P.O. Box) Number (EIN)
City or town, state or province, country, and ZIP or foreign postal code (if foreign, see instructions) 36-4233459
ZURICH AMERICAN INSURANCE COMPANY 2¢ Plan Sponsor's telephone
number

847-605-6213

2d Business code (see

1299 ZURICH WAY 2E . -
instructions)

524290
Schaumburg IL 60196-1056 g

Caution: A penalty for the late or incomplete filing of this return/report will be assessed unless reasonable cause is established.

Under penalties of perjury and other penalties set forth in the instructions, | declare that | have examined this return/report, including accompanying schedules,
statements and attachments, as well as the electronic version of this return/report, and to the best of my knowledge and belief, it is true, correct, and complete.

gllgé %\ /M"‘/ / OA 7—/201? NATHAN SOLOMON
Sig{ature of plan administrator Date Enter name of individual signing as plan administrator
SIGN
HERE
.| Signature of employer/plan sponsor Date Enter name of individual sighing as employer or plan sponsor
SIGN
HERE
Signature of DFE Date Enter name of individual signing as DFE
For Paperwork Reduction Act Notice, see the Instructions for Form 5500. Form 5500 (2017)

v. 170203




Form 5500 (2017) Page 2

3a Plan administrator's name and address @ Same as Plan Sponsor 3b Administrator's EIN
3¢ Administrator's telephone
number
4 |fthe name and/or EIN of the plan sponsor or the plan name has changed since the last return/report filed for this plan,  |4b EIN
enter the plan sponsor's name, EIN, the plan name and the plan number from the last return/report:
a Sponsor's name 4d PN
C Plan Name
5 Total number of participants at the beginning of the plan year 5 | 3,336
6  Number of participants as of the end of the plan year unless otherwise stated (welfare plans complete only lines 6a(1),
6a(2), 6b, 6¢c, and 6d).
a(1) Total number of active participants at the beginning of the Plan YEar ... 6a(1) 88
a(2) Total number of active participants at the end of the Plan YEar ... 6a(2) 0
b Retired or separated participants reCeiving BENEALS...........vvreeeereiiiiirner e 6b 0
C Other retired or separated participants entitled to future benefits ... 6¢c 0
A Subtotal. Add lINES BA(2), BB, ANE BC.........coviveiveririrsircrriresseisee s sees s ses e ses e bbb s sessa s s e s e 6d 0
e Deceased participants whose beneficiaries are receiving or are entitled to receive benefits. ... 6e 0
F o Total. AdA NES B0 BNU BE.......vvoverrerereieiesiireissesissetsssesees s sesers st sttt b s e b et 6f 0
g Number of participants with account balances as of the end of the plan year (only defined contribution plans
COMPIELE TS TIEM) ....vovvvesieseveseevecsesrare st s ses s s s ss s ses s b e ekt R 69
h Number of participants who terminated employment during the plan year with accrued benefits that were
1ESS AN T00%b VESIEA ....v.vvoveeeereevereseessrssesmesessessestessssossssesssassessessas e et seteseenseheesemsess L8421 88 188 Eh e E8 S804 0E 1 EALE s bR bEe et r e 6h 0
7  Enter the total number of employers obligated to contribute to the plan (only multiemployer plans complete this item) 7
8a If the plan provides pension benefits, enter the applicable pension feature codes from the List of Plan Characteristics Codes in the instructions:
1A 1I 3H
b If the plan provides welfare benefits, enter the applicable welfare feature codes from the List of Plan Characteristics Codes in the instructions:
9a Plan funding arrangement (check all that apply) 9b Plan benefit arrangement (check all that apply)
(1) D Insurance (1) Insurance
(2) Code section 412(e)(3) insurance contracts (2) Code section 412(e)(3) insurance contracts
(3) Trust (3) Trust
4) General assets of the sponsor (4) General assets of the sponsor
10 Check all applicable boxes in 10a and 10b to indicate which schedules are attached, and, where indicated, enter the number attached. (See instructions)
a Pension Schedules b General Schedules
()] @ R (Retirement Pian Information) (1) @ H (Financial Information)
(2) D I (Financial Information — Small Plan)
(2) D MB (Multiemployer Defined Benefit Plan and Certain Money .
Purchase Plan Actuarial Information) - signed by the plan 3 D — A (Insurance Information)
actuary 4) D C (Service Provider Information)
3 [d SB (single-Employer Defined Benefit Plan Actuarial (6) [l D (DFE/Participating Plan Information)
Information) - signed by the plan actuary (6) |:| G (Financial Transaction Schedules)




Form 5500 (2017) Page 3

l Part lil | Form M-1 Compliance Information (to be completed by welfare benefit plans)

11a If the plan provides welfare benefits, was the plan subject to the Form M-1 filing requirements during the plan year? (See instructions and 29 CFR
2520.101-2.) wovenevrvvvvrrresnsenene e L] Yes ] No

If “Yes” is checked, complete lines 11b and 11c.

11b Is the plan currently in compliance with the Form M-1 filing requirements? (See instructions and 29 CFR 2520.101-2.) ........... D Yes I:] No

11¢ Enter the Receipt Confirmation Code for the 2017 Form M-1 annual report. If the plan was not required to file the 2017 Form M-1 annual report, enter the
Receipt Confirmation Code for the most recent Form M-1 that was required to be filed under the Form M-1 filing requirements. (Failure to enter a valid
Receipt Confirmation Code will subject the Form 5500 filing to rejection as incomplete.)

Receipt Confirmation Code,




The Home Insurance Company Retirement Plan
Schedule of Reportable Transactions per Schedule H, Line 4j of Form 5500
Year Ended December 31, 2017

Schedule Il

Single Transaction in Excess of 5%

Acquisition Disposition Lease Expenses Current Value on
Security Description / Asset ID SharesfPar Value Date Price Price Rental Incurred Cost Transaction Date Met GainfLoss
Value of Interest in Common/Collective Trusts
United States - USD
COLTY SHORT TERM INVT FD CUSIP: 1959984C3 14,329,519.410 19 May 17 1.0000 0.00 14,329,819.41 14,329,819.41 0.00
COLTY SHORT TERM INVT FD CUSIP: 1959984C3 -14,156,571.180 22 May 17 1.0000 0.00 14,156,571.18 14,156,571.16 0.00
Series of Transactions by Issue in Excess of 5%
Mumber of ——Transaction Aggregate Lease Expenses Current Value of Asset

Security Description / Asset ID Transactions  Acquisition Price Disposition Price Rental Incurred  Cost of Asset on Transaction
COLTV SHORT TERM INVT FD CUSIP: 195998AC3 Total acquisitions 127 106,994 036.10 0.00 106,504 036,10 106,904 035,10

Total dispositions 124 106,026,124.21 0.00 106,026,124.21 106,026.124.21

This schedule has been derived from information certified as complete and accurate by The Northern Trust Company.

36



SCHEDULE SB Single-Employer Defined Benefit Plan OB M 210,0110
(Form 5500) Actuarial Information 2017
Department of the Trea§ury
e = This schedule is required to be filed under section 104 of the Employee
Department of Labor Retirement Income Security Act of 1974 (ERISA) and section 6059 of the This Form is Open to Public
Employ.ee Benefits Security Adm|n|str‘at|on Internal Revenue Code (the Code). Inspe(?tion
Pension Benefit Guaranty Corporation
> File as an attachment to Form 5500 or 5500-SF.
For calendar plan year 2017 or fiscal plan year beginning 01/01/2017 and ending 12/31/2017
P Round off amounts to nearest dollar.
P Caution: A penalty of $1,000 will be assessed for late filing of this report unless reasonable cause is established.
A Name of plan B  Three-digit
THE HOME INSURANCE COMPANY RETIREMENT PLAN plan number (PN) » 004
C Plan sponsor’s name as shown on line 2a of Form 5500 or 5500-SF D Employer Identification Number (EIN)
ZURICH AMERICAN INSURANCE COMPANY 36-4233459
E Type of plan: E Single D Multiple-A D Multiple-B F Prior year plan size: D 100 or fewer |:| 101-500 @ More than 500
| Part | | Basic Information
1  Enter the valuation date: Month 01 Day __ 01 Year_ 2017
2 Assels:
By I 1 YOO SSTN [ - | 183,907,169
D) ACHUAIIAN VAIUE ... esensessseessessesssaseeeeesssessresessas e seesssssassessasssssessssseesssesssssssssnesss sersesesees] &0 184,623,009
3 Funding target/participant count breakdown (1) Number of (2) Vested Funding | (3) Total Funding
participants Target Target
a For retired participants and beneficiaries receiving payment ...............ccccoooeimeeenns 2,429 114,402,084 114,402,084
b For terminated vested PartiGIDANS ............cccviiimriaemeiaesrsicresesenessnasssssessssinsssss 819 37,039,599 37,039,599
C For active partiCipants .........c.ccceciueemrmesimmsneireessnssnese s e e s e s sne s 88 4,233,647 4,266,952
 TOAl ..ottt ettt e s et et es e e 3,336 155,675,330| 155,708,635
4 |fthe planis in at-risk status, check the box and complete lines (a) and (b).... D
@ Funding target disregarding prescribed at-risk @assumPplions............ooooveiiiiinin s 4a
b Funding target reflecting at-risk assumptions, but disregarding transition rule for plans that have been in at-rish
; ; i . 4b
status for fewer than five consecutive years and disregarding loading factor
B EffECHVE INETESE FAIE. ... ..o eceeeeoeeeeeiteteeeteete et eeee et e e eeeeberassebs e s bt et eess semee s est et eeae bt ss sttt seeeeecssesssisessnens 5 5.74%
6 TAIGEE MOMNIAI COSE ...ovvvovoivovvoosivsseissasessisesssiessseresssemesseess e esseeessenedsebs s sesbssestsscresesissesssiesonassnmsscsinsessnisscinsisiosiiso] O 500,000

Statement by Enrolled Actuary

To the best of my knowledge, the information supplied in this schedule and accompanying schedules, statements and attachments, if any, is complete and accurate. Each prescribed assumplion was applied in
accordance with applicable law and regulations. In my opinion, each other assumplion is reasonable (taking Into account the experience of the plan and reasonable expectations) and such other assumptions, in
combination, offer my best estimatle of anlicipated experience m%@ plan.

o el 9/r/ 2008

t§gnalure of actuary Date
Robert Lista, A.S.A., E.A. 1704479
Type or print name of actuary Most recent enroliment number
Towers Watson Delaware, Inc. 212-309-3585
Fim name Telephone number (including area code)
200 Liberty Street
New York NY 10281
Address of the firm
If the actuary has not fully reflected any regulation or ruling promulgated under the statute in completing this schedule, check the box and see D

instructions
For Paperwork Reduction Act Notice, see the Instructions for Form 5500 or 5500-SF. Schedule SB (Form 5500) 2017




Schedule SB (Form 5500) 2017 Page 2 F I

r Partll l Beginning of Year Carryover and Prefunding Balances

(a) Carryover balance (b) Prefunding balance
7 Balance at beginning of prior year after applicable adjustments (line 13 from prior
i P O ) o e 0 18,706,369
8 Portion elected for use to offset prior year's funding requirement (line 35 from prior
VBB oo i A R e e S S S b i e 0
9  Amount remaining (liN€ 7 MINUS lINE 8)...........coveovrovreererasinsssresessessesemesiesessssessissins 0 18,706,369
10 Interest on line 9 using prior year's actual return of 6.98% ooreeererrrrerrereninn 0 1,298,222
11 Prior year's excess contributions to be added to prefunding balance:
a Present value of excess contributions (line 38a from prior year)..........ccccceevivcennan. 0
b(1) Interest on the excess, if any, of line 38a over line 38b from prior year
Schedule SB, using prior year's effective interest rate of 5.93%..ccccnnn. 5
b(2) Interest on line 38b from prior year Schedule SB, using prior year's actual
TEHUM ...ttt et ettt a e e e e s ere e eas s e e ebessasessanseneseansnetsresrent 0
C Total available at beginning of cumment plan year to add to prefunding balance................ 0
d Portion of (c) to be added to prefunding balance................c..co.oeeerrereerrervereenesnennne 0
12 Other reductions in balances due to elections or deemed elections............................ 0
13 Balance at beginning of current year (line 9 + line 10 + line 11d — line 12).................. 0 20,004,591
Partlll Funding Percentages
14 Funding target attainment percentage ..o s S 14 | 105.72%
15 Adjusted funding target attaINMENt PEICENLAGE...............coveevieeeeceeieeeeeeeeeeee et ee e eeeesees s etesse s eee et st et aems et erses s eemaseeseesensenesaos 16 | 118.56%
16 Prior years_ funding_ percentage for purposes of determining whether carryover/prefunding balances may be used to reduce current 16
YEAT'S FUNAING TEQUITBITIBNL .......cveivieeieteiseee e caebeaerecere s ebesess et esesssessessesshessssessa st se et s b es e eseseesd s eass e s s e e et ansas et seesanasesssasannsnsesssarerard 111.48%
17 Ifthe current value of the assets of the plan is less than 70 percent of the funding target, enter such percentage. ..........cccccocccreien] 17 %
Part IV Contributions and Liquidity Shortfalls
18 Contributions made to the plan for the plan year by employer(s) and employees:
(a) Date (b) Amount paid by (c) Amount paid by (a) Date {b) Amount paid by (c) Amount paid by
(MM-DD-YYYY) employer(s) employees (MM-DD-YYYY) employer(s) employees
Totals > [ 18(b) 0| 18(c) | 0
19 Discounted employer contributions — see instructions for smail plan with a valuation date after the beginning of the year:
a Contributions allocated toward unpaid minimum required contributions from prior years...............cccccevevcrienvennn 19a 0
b Contributions made to avoid restrictions adjusted to valuation date ...............ecevreeereseuereesemscssmsssesnerensesenseeere] 190
€ Contributions allocated toward minimum required contribution for current year adjusted to valuation date..................... 19¢

20 Quarterly contributions and liquidity shortfalls:
a Did the plan have a "funding shortfall” for the prior YEar?...........cccceeveeuerirvissreressrreeseessssssssnsssesssnnsrns

D Yes @ No
.[] Yes [] No

b Ifline 20a is “Yes,” were required quarterly installments for the current year made in a timely manner?.....

C Ifline 20a is "Yes,” see instructions and complete the following table as applicable:
Liguidity shortfall as of end of quarter of this plan year
(1) 1st (2) 2nd (3) 3rd (4) 4th

4&"&/ ?/‘*’l/w/x/




Schedule SB (Form 5500) 2017 Page 3

PartV |Assumptions Used to Determine Funding Target and Target Normal Cost

21 Discount rate:

@ Siegment rates: . s:?TZ"; e e ",f/; . sgg.'zznot/; [N/A, full yield curve used

D APDICADIE MONh (BT COGE) ......cevveeveteveereeeeeeee s teetee et eenesbeeses e e seaes st eeeeeenbaeeenessensresneeeeneneseeetseeersencss 21b 0
22 Weighted average retirement age ... cerreeresseesae et eees et eeeaeeseesaesetaessentaesenteessensesrantientensreesien] | B 63
23 Mortality table(s) (see instructions) D Prescribed - combined @ Prescribed - separate |:| Substitute

Part VI |Miscellaneous ltems

24 Has a change been made in the non-prescribed actuarial assumptions for the current plan year? If “Yes,” see instructions regarding required

=T (ot 2T 1= 1 | O O OO OO ROPOOOSt D Yes @ No
25 Has a method change been made for the current plan year? If “Yes," see instructions regarding required attachment. ................ccccoccoeeu |:| Yes @ No
26 s the plan required to provide a Schedule of Active Participants? If “Yes,” see instructions regarding required attachment. ..............ccco..... @ Yes D No
27 Ifthe planis subject to alternative funding rules, enter applicable code and see instructions regarding 27

attachment .. TR R

Part VIl |Reconciliation of Unpald Minimum Required Contributions For Prior Years

28 Unpaid minimum required cONtribUtioNs fOr all PrOT YEATS ...........c..wseereuiessresserismmsesseisesssnsssssenicssnnssressrissccree] | B0 0
29 Discounted employer contributions allocated toward unpaid minimum required contributions from prior years 29

(LR T LT
30 Remaining amount of unpaid minimum required contributions (line 28 minus liN€ 29) ...........ccccccvevivevvennc ] 30 0

Part VIIl | Minimum Required Contribution For Current Year

31 Target normal cost and excess assets (see instructions):

A Target NOMMEI COSE (N8 B) .....ovurvviviereeres ettt ettt st b et st s esesem s s em e emnseiand 31a 500,000
b Excess assets, if applicable, but not greater than line 318 ...........coc...ocvevercucivcieionsiinisisasinicsssinsccnsssesannnie] 310 500,000
32 Amortization installments: Outstanding Balance Instaliment
a Net shortfall amortization installment...................cooo e 0
b Waiver amortization INSEAIIMENt ............ccciierecieriesiecsiieiineinesaessessesiassassacmcsstecncrenean
33 If a. waiver has been approved for this plan year, enter the date of the rt.JIing letter granting the approval 33
(Month Day Year ) and the waived amount ...........cccooimiiiiiiiiiciien,
34 Total funding requirement before reflecting carryover/prefunding balances (lines 31a - 31b + 32a + 32b - 33)....| 34 0
Carryover balance Prefunding balance Total balance

35 Balances elected for use to offset funding
requirement. ... 0 0

36 Additional cash requirement (liNe 34 MINUS INE B5)...........oo....oovoeovereremsiiersesiseessssseesessseessesessssrensssemmsessssecesee] OO

37 Contributions allocated toward minimum required contribution for current year adjusted to valuation date (line 37

38 Present value of excess contributions for current year (see instructions)

a Total (excess, if any, 0f NE 37 OVEr INE BB) .............coocoveriveeriermimiesiereeiisismsenisssessessssosssssssssensssssisssensi] | OO@ 0

b Portion included in line 38a attributable to use of prefunding and funding standard carryover balances .......... 38b 0
39 Unpaid minimum required contribution for current year (excess, if any, of line 36 over line 37)............ccccccccivnund 39 0
40 Unpaid minimum required contributions for all years .. 40 0
Part IX Pension Funding Relief Under Penslon Rellef Act of 2010 (See Instructlons)
41 If an election was made to use PRA 2010 funding relief for this plan:

@ SCNEAUIE BIECEEA ...t s esssnsonsssssssscsssssscsssssnsccssesonnes || 2 PIUS 7 YEAIS |:| 15 years

b Eligible plan year(s) for which the election in line 412 Was MAAE ........ccceeururrniercicmiissessiissssssssssssssnsas s sssnenianes |:| 2008 D 2009 |:|2010 D 2011
42 Amount of ACCEIEration AAJUSIMENE .......vweeveeerreresreseeeseesessenss s sesssss s sssnsesssnsaesss st s sssnsissssnssasenssssienien] R 0
43 Excess installment acceleration amount to be carried over to future plan years ................ccccoceiiicececnnicecc 43 0

4% 67/1'// 20/ ¢



SCHEDULE SB ATTACHMENTS

Schedule SB, Line 22

Description of Weighted Average Retirement Age

as of January 1, 2017

Assumed Assumed Age X Number
Age Retirement Rate  Number Eligible Number Retiring Retiring

55 5.0% 1000 50 2750

56 5.0% 950 48 2660

57 5.0% 903 45 2572

58 5.0% 857 43 2486

59 5.0% 815 41 2403

60 8.0% 774 62 3714

61 8.0% 712 57 3474

62 12.0% 655 79 4873

63 15.0% 576 86 5446

64 20.0% 490 98 6271

65 35.0% 392 137 8916

66 35.0% 255 89 5885

67 50.0% 166 83 5647

68 50.0% 83 41 2815

69 50.0% 41 21 1428

70 100.0% 21 21 1449

62688

+1000

Weighted Average Retirement Age 63

Plan Name: The Home Insurance Company Retirement Plan
EIN/PN: 36-4233459/004

Plan Sponsor:
Valuation Date

Zurich American Insurance Company

January 1, 2017
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SCHEDULE SB ATTACHMENTS

Schedule SB - Statement by Enrolled Actuary

Plan Sponsor Zurich American Insurance Company

EIN/PN 36-4233459/004

Plan Name The Home Insurance Company Retirement Plan
Valuation Date January 1, 2017

Enrolled Actuary Robert Lista

Enroliment Number 17-04479

The actuarial assumptions that are not mandated by IRC § 430 and regulations, represent the
enrolled actuary's best estimate of anticipated experience under the plan, subject to the following
conditions:

The actuarial valuation, on which the information in this Schedule SB is based, has been prepared in
reliance upon the employee and financial data furnished by the plan administrator and the trustee.
The enrolled actuary has not made a rigorous check of the accuracy of this information but has
accepted it after reviewing it and concluding it is reasonable in relation to similar information furnished
in previous years. The amounts of contributions and dates paid shown in Item 18 of Schedule SB
were listed in reliance on information provided by the plan administrator and/or trustee.
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Schedule SB, Part V
Statement of Actuarial Assumptions/Methods

Economic Assumptions

Interest rate basis:
Applicable month January 2017
Interest rate basis 3-Segment rates

Interest rates: Reflecting  Not Reflecting

Corridors Corridors'
First segment rate 4.16% 1.57%
Second segment rate 5.72% 3.77%
Third segment rate 6.48% 4.73%
Effective interest rate 5.74% 3.86%
Annual rates of increase
Compensation: N/A
Social Security wage bases N/A
Statutory limits on compensation N/A
Administrative expenses $500,000

! The rates not reflecting stabilization are to be used for purposes of determining the deductible limit.

Plan Name: The Home Insurance Company Retirement Plan
EIN/PN: 36-4233459/004
Plan Sponsor: Zurich American Insurance Company

Valuation Date January 1, 2017
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Demographic Assumptions

Mortality Separate rates for non-annuitants (based on RP-2000 “Employees”
table without collar or amount adjustments with generational
projection using Scale AA) and annuitants (based on RP-2000
“Healthy Annuitants” table without collar or amount adjustments with
generational projection using Scale AA).

Termination Rates varying by age:
Percentage terminating
during the year

Age Rate
<50 10.0%
50-52 8.0%
53-54 5.0%
55+ 0.0%
Disability No disability decrements assumed.

Retirement

Percentage retiring
during the year

Age Rate
55-59 5.0%
60 - 61 8.0%

62 12.0%
63 15.0%
64 20.0%
65 -66 35.0%
67 -69 50.0%
70+ 100.0%

Benefit commencement date
m Preretirement death The later of the death of the active participant or the date the

benefit participant would have attained age 55.

m Deferred vested benefit The later of age 60 or termination of employment.

m Disability benefit No disability benefits assumed.
m Retirement benefit Upon termination of employment.
Form of payment 50% - Life annuity; 50% - 50% Joint & Survivor
Plan Name: The Home Insurance Company Retirement Plan
EIN / PN:; 36-4233459/004
Plan Sponsor: Zurich American Insurance Company

Valuation Date January 1, 2017



SCHEDULE SB ATTACHMENTS

Percent married 95% of males; 90% of females.

Spouse age Wife three years younger than maie participant.
Husband two years older than female participant.

Timing of benefit payments Benefit payments are assumed to be made uniformly throughout

the year.
Methods
Valuation date First day of plan year.
Funding target Present value of accrued benefits as required by regulations

under IRC §430.

Target normal cost Present value of benefits expected to accrue during the plan
year plus plan-related expenses expected to be paid from plan
assets during the plan year as required by regulations under
IRC §430.

Actuarial value of assets Average of the fair market value of assets on the valuation
date and 12 and 24 months preceding the valuation date,
adjusted for contributions, benefits, administrative expenses
and expected earnings of 4.30% for the 2016 plan year and
4.40% for the 2015 plan year (with such expected earnings
limited as described in IRS Notice 2009-22). The average
asset value must be within 10% of market value, including
discounted contributions receivable (discounted using the
effective interest rate for the 2016 plan year.)

The method of computing the actuarial value of assets
complies with rules governing the calculation of such values
under the Pension Protection Act of 2006 (PPA). These rules
produce smoothed values that reflect the underlying market
value of plan assets but fluctuate less than the market value.
As a result, the actuarial value of assets will be lower than the
market value in some years and greater in other years.
However, over the long term under PPA's smoothing rules, the
method has a significant bias to produce an actuarial value of
assets that is below the market value of assets.

Plan Name: The Home Insurance Company Retirement Plan
EIN/PN; 36-4233459/004
Plan Sponsor: Zurich American Insurance Company

Valuation Date January 1, 2017
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Benefits not valued All benefits described in the Plan Provisions section of this
report were valued. Willis Towers Watson has reviewed the
plan provisions with Zurich North America and, based on that
review, is not aware of any significant benefits required to be
valued that were not.

The plan pays small benefits (with a present value up to
$1,000 in a single lump sum payment). Such iump sums are
not explicitly valued; rather such participants’ benefits are
valued using the benefit choice assumptions described above.

Sources of Data and Other Information

Willis Towers Watson used asset data supplied by the trustee. Zurich, through its third party
administrator, furnished participant data as of the valuation date. Data were reviewed for
reasonableness and consistency, but no audit was performed. Based on discussions with Zurich,
assumptions or estimates were made when data were not available, and the data was adjusted to
reflect any significant events that occurred between the date the data was collected and the
measurement date. We are not aware of any errors or omissions in the data that would have a
significant effect on the results of our calculations.

Assumptions Rationale - Significant Economic Assumptions for Contributions

Interest rates / basis The basis chosen was selected by the plan sponsor from
among choices prescribed by law, all of which are based on
observed market data over certain periods of time.

Administrative expenses We understand that the administrative expense assumption
reflects the plan sponsor's estimate of administrative expenses
estimated by determining the expected actual expenses for the
coming year and the actual expenses paid from the trust in the
preceding year.

Plan Name: The Home Insurance Company Retirement Plan
EIN / PN: 36-4233459/004
Plan Sponsor: Zurich American Insurance Company

Valuation Date January 1, 2017
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Assumptions Rationale - Significant Demographic Assumptions

Mortality Assumptions used for funding purposes are as prescribed by IRC
§430(h).

Termination Termination rates were based on an experience study conducted
in August 2015.

Disability No disability decrements assumed.

Retirement Retirement rates were based on an experience study conducted in
August 2015.

Marital Assumptions

Percent married N .
The assumed percentage married is based on an experience

study conducted in August 2015.
Spouse age The assumed age difference for spouses is based on an
experience study conducted in August 2015.

Femnieiayment The assumed form of payments are based on an experience study

conducted in August 2015.

Source of Prescribed Methods

Funding methods The methods used for funding purposes, including the method
of determining plan assets, are “prescribed methods set by
law”, as defined in the actuarial standards of practice
(ASOPs). These methods are required by IRC §430, or were
selected by the plan sponsor from a range of methods
permitted by IRC §430.

Changes in Assumptions and Methods

Change in assumptions since The segment interest rates used to calculate the funding target
prior valuation and target normal cost were updated to the current valuation
date as required by IRC §430.

Change in methods since prior There has been no change in methods since the prior
valuation valuation.

Plan Name; The Home Insurance Company Retirement Plan

EIN /PN: 36-4233459/004

Plan Sponsor: Zurich American Insurance Company

Valuation Date January 1, 2017
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Schedule SB, Part V
Summary of Plan Provisions

Plan Provisions
The original plan was effective February 14, 1991 (frozen December 31, 1995), as amended and
restated Effective January 1, 2009.

Covered employees All employees of Zurich North America, who were also former
employees of The Home Insurance Company.

Participation date First of the month coincident with or following the date of becoming
age 21 and attaining 1 year of service. If employed before
January 1, 1976, earliest of age 30, 3 years of service, or age 21
and 1 year of service.

Vesting service One year for each 1,000-hour calendar year of employment.

Pension service Years and pro rata portion of years as a Participant (age 21 and 1
year or was a Participant in the Prior Plan), for service after
January, 1985 (but not later than December 31, 1995), not to
exceed 30 years. For current and former Sterling Forest
employees, pension service begins January 1, 1986 (and ends on
December 31, 1995).

Pensionable pay Base pay plus bonus, overtime and tips after January 1, 1989 (but
not later than December 31, 1995), base pay previously.

Average earnings The average of the highest five calendar years of pensionable pay
during the ten-year period ending on the earlier of the participant's
termination date, retirement date, or December 31, 1995.

Covered Compensation The average of the Social Security wage bases for the 35 years
before a participant becomes eligible for unreduced Social
Security benefits defined in 401(1)(5)(E) of the Internal Revenue

Code.
New plan benefit The sum of (1) and (2):
(1) 1.6% of average earnings times pension service.

(2) 0.4% of average earnings in excess of covered
compensation times pension service.

Plan Name: The Home Insurance Company Retirement Plan
EIN /PN: 36-4233459/004
Plan Sponsor: Zurich American Insurance Company

Valuation Date January 1, 2017
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Prior plan benefit The sum of (1) and (2), and reduced by (3):

(1) 2.0% of average earnings times pension service up to 25
years.

(2) 1.0% of average earnings times pension service in excess
of 25 years.

) 1.5% of Social Security Primary Insurance Amount times
pension service up to 33 1/3 years.

Minimum benefit The prior plan formula, with 1.8% substituted for 2.0% for all
service to 12/31/88 (including pre 1985 service), offset by the
participant's 12/31/84 purchased accrued benefit. Participants of
the Sterling Forest plan as of January 1, 1986 are ineligible for the
minimum benefit.

Normal retirement date (NRD) First of month coinciding with or next following the attainment of
age 65.

Monthly pension benefit* As of any date, one-twelfth of the larger of (1) and (2):
@) The new plan formula for all service.

(2) The prior plan accrued benefit to December 31, 1988, plus
the new formula for future service from January 1, 1989.

* Plan benefits were “frozen” as of December 31, 1995.

Monthly preretirement 50% of the post-12/31/88 accrued benefit adjusted by the

death benefit appropriate Joint and Survivor factor and early retirement factor
plus 50% of the prior plan accrued benefit adjusted by the
appropriate early retirement factor as well.

Eligibility for Benefits

Normal retirement Retire on NRD.

Early retirement Retire on or after attaining age 55 and completing 10 years of
vesting service, but before NRD.

Postponed retirement Retire after NRD.

Vested termination Terminate for reasons other than death or retirement after

completing five years of vesting service.

Plan Name: The Home Insurance Company Retirement Plan
EIN/PN: 36-4233459/004
Plan Sponsor: Zurich American Insurance Company

Valuation Date January 1, 2017
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Disability

Preretirement death benefit

Eligible to receive Social Security disability benefits, or receives
committee approval of disability.

Die while eligible for deferred vested, early, normal, or postponed
retirement benefits, with a surviving spouse.

Benefits Paid Upon the Following Events

Normal retirement

Early retirement

Postponed retirement

Vested termination

Disablement

Preretirement death

Other Plan Provisions
Forms of payment

Maximum on benefits and pay

Future Plan Changes

Monthly pension benefit determined as of NRD.

Monthly pension benefit determined as of early retirement date,
with a reduction of .25% for each month that commencement of
payment precedes age 60 for prior plan benefit, and a reduction of
.25% per month that commencement of payment precedes age 65
for new plan benefit.

Monthly pension benefit determined as of actual retirement date.

Monthly pension determined as of termination date; reduction of
.25% for each month that commencement of payments precedes
age 60 for prior plan benefit; reduction of .25% per month that
commencement of payment precedes age 65 for new plan benefit.

Monthly pension benefit accrues to NRD.

Monthly preretirement spouse benefit reduced by .25% per month
for each month by which the employee's age exceeds the
spouse's age by more than five years.

If married at retirement, actuarial equivalent 50% joint and survivor
benefit; otherwise, life annuity.

All benefits and pay for determining benefits for any calendar year
may not exceed the limitations for that year as defined in the
Internal Revenue Code. The plan provides for increasing the dollar
limits automatically as such changes become effective.

No future plan changes were recognized in determining minimum and maximum contributions.

Changes in Benefits Valued Since Prior Year
There have been no changes in benefits valued since the prior year.

Plan Name: The Home Insurance Company Retirement Plan
EIN/PN:; 36-4233459/004
Plan Sponsor: Zurich American Insurance Company

Valuation Date January 1, 2017
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Schedule SB — Statement by Enrolled Actuary

Plan Sponsor Zurich American Insurance Company

EIN/PN 36-4233459/004

Plan Name The Home Insurance Company Retirement Plan
Valuation Date January 1, 2017

Enrolled Actuary Robert Lista

Enrollment Number 17-04479

The actuarial assumptions that are not mandated by IRC § 430 and regulations, represent the
enrolled actuary's best estimate of anticipated experience under the plan, subject to the following
conditions:

The actuarial valuation, on which the information in this Schedule SB is based, has been prepared in
reliance upon the employee and financial data furnished by the plan administrator and the trustee.
The enrolled actuary has not made a rigorous check of the accuracy of this information but has
accepted it after reviewing it and concluding it is reasonable in relation to similar information furnished
in previous years. The amounts of contributions and dates paid shown in Iltem 18 of Schedule SB
were listed in reliance on information provided by the plan administrator and/or trustee.
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Schedule SB, Line 22

Description of Weighted Average Retirement Age

as of January 1, 2017

Assumed Assumed Age X Number
Age Retirement Rate  Number Eligible  Number Retiring Retiring

55 5.0% 1000 50 2750

56 5.0% 950 48 2660

57 5.0% 903 45 2572

58 5.0% 857 43 2486

59 5.0% 815 41 2403

60 8.0% 774 62 3714

61 8.0% 712 57 3474

62 12.0% 655 79 4873

63 15.0% 576 86 5446

64 20.0% 490 98 6271

65 35.0% 392 137 8916

66 35.0% 255 89 5885

67 50.0% 166 83 5547

68 50.0% 83 41 2815

69 50.0% 41 21 1428

70 100.0% 21 21 1449

62688

+1000

Weighted Average Retirement Age 63

Plan Name: The Home Insurance Company Retirement Plan
EIN / PN: 36-4233459/004

Plan Sponsor:
Valuation Date

Zurich American Insurance Company

January 1, 2017
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Report of Independent Auditors

To the Administrator of the Home Insurance Company Retirement Plan
Report on the Financial Statements

We were engaged to audit the accompanying financial statements of the Home Insurance Company
Retirement Plan (the “Plan”), which comprise the statements of net assets available for benefits as of
December 31, 2017 and 2016, and the related statements of changes in net assets available for benefits
for the years then ended and the statement of accumulated plan benefits as of December 31, 2016 and
the related statement of changes in accumulated plan benefits for the year then ended, and the related
notes to the financial statements.

Management’s Responsibility for the Financial Statements

Management is responsible for the preparation and fair presentation of the financial statements in
accordance with accounting principles generally accepted in the United States of America; this
includes the design, implementation, and maintenance of internal control relevant to the preparation
and fair presentation of financial statements that are free from material misstatement, whether due to
fraud or error.

Auditors’ Responsibility

Our responsibility is to express an opinion on the financial statements based on conducting the audit
in accordance with auditing standards generally accepted in the United States of America. Because of
the matter described in the Basis for Disclaimer of Opinion paragraph, however, we were not able to
obtain sufficient appropriate audit evidence to provide a basis for an audit opinion.

Basis for Disclaimer of Opinion

As permitted by 29 CFR 2520.103-8 of the Department of Labor's Rules and Regulations for Reporting
and Disclosure under the Employee Retirement Income Security Act of 1974, the plan administrator
instructed us not to perform, and we did not perform, any auditing procedures with respect to the
information summarized in Note 5, which was certified by The Northern Trust Company, the trustee
of the Plan, except for comparing such information with the related information included in the
financial statements. We have been informed by the plan administrator that the trustee holds the
Plan's investment assets and executes investment transactions. The plan administrator has obtained
certifications from the trustee as of December 31, 2017 and 2016 and for the years then ended, that the
information provided to the plan administrator by the trustee is complete and accurate.

Disclaimer of Opinion

Because of the significance of the matter described in the Basis for Disclaimer of Opinion paragraph,
we have not been able to obtain sufficient appropriate audit evidence to provide a basis for an audit
opinion. Accordingly, we do not express an opinion on the financial statements.

PricewaterhouseCoopersLLP, One North Wacker Dr. Chicago, IL 60606
T:(312) 298 2001, www.pwc.com/us
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Emphasis of Matter

As described in Note 1 to the financial statements, the Plan merged into the Zurich American
Insurance Company Retirement Account Plan (the “RAP Plan”) effective December 31, 2017. Our
disclaimer of opinion is not modified with respect to this matter.

Other Matter

The supplemental schedules of Schedule of Assets (Acquired and Disposed of Within Year) per
Schedule H, Line 4i of Form 5500 Year Ended December 31, 2017 and Schedule of Reportable
Transactions per Schedule H, Line 4j of Form 5500 Year Ended December 31, 2017 as of December 31,
2017 are required by the Department of Labor's Rules and Regulations for Reporting and Disclosure
under the Employee Retirement Income Security Act of 1974 and are presented for the purpose of
additional analysis and are not a required part of the financial statements. Because of the significance
of the matter described in the Basis for Disclaimer of Opinion paragraph, we do not express an opinion
on these supplemental schedules.

Report on Form and Content in Compliance with DOL Rules and Regulations

The form and content of the information included in the financial statements and supplemental
schedules, other than that derived from the information certified by the trustee, have been audited by
us in accordance with auditing standards generally accepted in the United States of America and, in

our opinion, are presented in compliance with the Department of Labor's Rules and Regulations for
Reporting and Disclosure under the Employee Retirement Income Security Act of 1974.

Prasdinhovadompao> LLF

October 12, 2018

20f2
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Schedule SB, Part V
Summary of Plan Provisions

Plan Provisions
The original plan was effective February 14, 1991 (frozen December 31, 1995), as amended and
restated Effective January 1, 2009.

Covered employees All employees of Zurich North America, who were also former
employees of The Home Insurance Company.

Participation date First of the month coincident with or following the date of becoming
age 21 and attaining 1 year of service. If employed before
January 1, 1976, earliest of age 30, 3 years of service, or age 21
and 1 year of service.

Definitions
Vesting service One year for each 1,000-hour calendar year of employment.
Pension service Years and pro rata portion of years as a Participant (age 21 and 1
year or was a Participant in the Prior Plan), for service after
January, 1985 (but not later than December 31, 1995), not to
exceed 30 years. For current and former Sterling Forest
employees, pension service begins January 1, 1986 (and ends on
December 31, 1995).
Pensionable pay Base pay plus bonus, overtime and tips after January 1, 1989 (but
not later than December 31, 1995), base pay previously.
Average earnings The average of the highest five calendar years of pensionable pay
during the ten-year period ending on the earlier of the participant's
termination date, retirement date, or December 31, 1995.
Covered Compensation The average of the Social Security wage bases for the 35 years
before a participant becomes eligible for unreduced Social
Security benefits defined in 401(I)(5)(E) of the Internal Revenue
Code.
New plan benefit The sum of (1) and (2):
Q) 1.6% of average earnings times pension service.
(2) 0.4% of average earnings in excess of covered
compensation times pension service.
Plan Name: The Home Insurance Company Retirement Plan
EIN / PN: 36-4233459/004
Plan Sponsor: Zurich American Insurance Company

Valuation Date January 1, 2017
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Prior plan benefit

Minimum benefit

Normal retirement date (NRD)

Monthly pension benefit*

Monthly preretirement
death benefit

The sum of (1) and (2), and reduced by (3):

(1) 2.0% of average earnings times pension service up to 25
years.

(2) 1.0% of average earnings times pension service in excess
of 25 years.

3 1.5% of Social Security Primary Insurance Amount times

pension service up to 33 1/3 years.

The prior plan formula, with 1.8% substituted for 2.0% for all
service to 12/31/88 (including pre 1985 service), offset by the
participant's 12/31/84 purchased accrued benefit. Participants of
the Sterling Forest plan as of January 1, 1986 are ineligible for the
minimum benefit.

First of month coinciding with or next following the attainment of
age 65.

As of any date, one-twelfth of the larger of (1) and (2):

Q) The new plan formula for all service.

(2) The prior plan accrued benefit to December 31, 1988, plus
the new formula for future service from January 1, 1989.

* Plan benefits were “frozen” as of December 31, 1995.

50% of the post-12/31/88 accrued benefit adjusted by the
appropriate Joint and Survivor factor and early retirement factor
plus 50% of the prior plan accrued benefit adjusted by the
appropriate early retirement factor as well.

Eligibility for Benefits

Normal retirement

Early retirement

Postponed retirement

Vested termination

Retire on NRD.

Retire on or after attaining age 55 and completing 10 years of
vesting service, but before NRD.

Retire after NRD.

Terminate for reasons other than death or retirement after
completing five years of vesting service.

Plan Name: The Home Insurance Company Retirement Plan
EIN / PN: 36-4233459/004
Plan Sponsor: Zurich American Insurance Company

Valuation Date January 1, 2017
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Disability Eligible to receive Social Security disability benefits, or receives
committee approval of disability.

Preretirement death benefit Die while eligible for deferred vested, early, normal, or postponed
retirement benefits, with a surviving spouse.

Benefits Paid Upon the Following Events

Normal retirement Monthly pension benefit determined as of NRD.

Early retirement Monthly pension benefit determined as of early retirement date,
with a reduction of .25% for each month that commencement of
payment precedes age 60 for prior plan benefit, and a reduction of
.25% per month that commencement of payment precedes age 65
for new plan benefit.

Postponed retirement Monthly pension benefit determined as of actual retirement date.

Vested termination Monthly pension determined as of termination date; reduction of
.25% for each month that commencement of payments precedes
age 60 for prior plan benefit; reduction of .25% per month that
commencement of payment precedes age 65 for new plan benefit.

Disablement Monthly pension benefit accrues to NRD.

Preretirement death Monthly preretirement spouse benefit reduced by .25% per month
for each month by which the employee's age exceeds the
spouse's age by more than five years.

Other Plan Provisions

Forms of payment If married at retirement, actuarial equivalent 50% joint and survivor
benefit; otherwise, life annuity.

Maximum on benefits and pay All benefits and pay for determining benefits for any calendar year
may not exceed the limitations for that year as defined in the
Internal Revenue Code. The plan provides for increasing the dollar
limits automatically as such changes become effective.

Future Plan Changes
No future plan changes were recognized in determining minimum and maximum contributions.

Changes in Benefits Valued Since Prior Year

There have been no changes in benefits valued since the prior year.

Plan Name: The Home Insurance Company Retirement Plan
EIN / PN: 36-4233459/004
Plan Sponsor: Zurich American Insurance Company

Valuation Date January 1, 2017



The Home Insurance Company Retirement Plan
Schedule of Assets (Acquired and Disposed of Within Year) per Schedule H, Line 4i of Form 5500

Year Ended December 31, 2017 Schedule |
Cost of Proceeds of
Asset ID Security Description Transaction Shares/Par Acquisitions Dispositions
C9999990A4 &84 CASH MARGIN REQUIREMENT ON FINANCIALFUTURES (COLLATERAL) HELD ELSEWHERE
Acquisitions 1,492 .000.00 -1,492,000.00
Dispositions -1,406,000.00 1,406,000.00
Free Delivery -22,000.00
C24713GAD4 #REORG/DELPHI AUTOMOTIVE NAME CHANGE APTVIC PLS 4V1TA4D 12-05-17
Acquigitions 740,000.00 -728,983.05
Frae Delivery -740,000.00
COD2B7YAQ2Z  ABBVIE INC 3.6% 05-14-2025
Acquisitions 130,000.00 -128,169.60
Dizpositions -130,000.00 133,679.00
CODSOTUATE  ACTAVIS FDG 5C5 4.55% DUE 03-15-2035
Acquisitions 235,000.00 -256,032.25
Dispositions -50,000.00 51,715.00
CO0s07UAUS ACTAVIS FDG SCS 4.75% DUE 03-15-2045
Acquisitions 240,000.00 -251,666.40
Dispositions -975,000.00 1,006,425.50
COO774MAAZ AERCAP IRELAND CAPIGLOBA 3.5% 05-26-2022
Acquisitions 160,000.00 -159 481.60
Dispositions -160,000.00 165,138.20
CODB17YAZ1 AETMA INC NEW 3.875% DUE 08-15-2047
Acquigitions 265,000.00 -264 157.30
Dizpositions -265,000.00 267,928.25
COD912XAVE AR LEASE CORP 3.625% DUE 04-01-2027
Acquisitions 150,000.00 -147 361.50
Dispositions -150,000.00 150,657 .00
CO1B26PAHS  ALIMENTATION 3.55% DUE 07-26-2027
Acquisitions 200,000.00 -199,732.00
Dispositions -200,000.00 202,002.00
C023135BG0 AMAZON COM INC 4.05% DUE 08-22-2047
Acquisitions 255,000.00 -253,115.55
Dispositions -255,000.00 261,163.35
CO23B4WAWS  AMER MOVIL SAB DE CV 6.125% 03-30-2040
Acquigitions 200,000.00 -230,520.00
Dispositions -200,000.00 245 546.00
CO26874CY1 AMERICAN INTL GROUP INC 4.125 DUE 02-15-2024
Acquisitions 400,000.00 -414 688.00
Dizpositions -400,000.00 410,334.90
CO2377TBAB2  AMERN AIRLS 2015-2 36% DUE 03-22-2029

I NIS sChedule has pbeen derived Trom INTOrmation certried as complete and accurate by Ine Northern lrust company.



The Home Insurance Company Retirement Plan

Schedule of Assets (Acquired and Disposed of Within Year) per Schedule H, Line 4i of Form 5500

Year Ended December 31, 2017 Schedule |
Cosi of Proceeds of

Asset D Security Description Transaction Shares/Par Acquisitions Dispositions

Dispositions -275,000.00 2,775
COE0S1GFHT  BANK OF AMERICA CORP BNDS 4.2 DUE 08-26-2024

Acquisitions 657,000.00 -5583,542.80

Dispositions -480,000.00 504,696.00
COET3BEASY BARCLAYS PLC 3.684% DUE 01-10-2023

Acquisitions 1,120,000.00 -1,121,680.00

Dispositions -1,120,000.00 1,134,585.20
COE73IBEAWS  BARCLAYS PLC 4.836% 05-09-2028

Acquisitions 220,000.00 -523,8609.72

Dispositions -320,000.00 33341760
CDETIBEAVT BARCLAYS PLC 4.95% DUE 01-10-2047

Acquisitions 200,000.00 -201,490.00

Dispositions -200,000.00 204,102.00
CDEB49UADT BARRICK PD 5.95% DUE 10-15-2039

Acquisitions 500,000.00 -558,732.45

Dispositions -230,000.00 281,936.30
C0554514Y0 BHP BILLITON FIN 5% DUE D9-30-2043

Acquisitions 225,000.00 -255,006.00

Dispositions -625,000.00 710,675.00
CO55E1KABT BMP PARIBAS MEDIUM FIXED 3.8% DUE 01-10-2024

Acquisitions 1,380,000.00 -1,392 456.90

Dispositions -1,380,000.00 1,401,961.95
CO097023BN4 BOEING CO 2.2% DUE 10-30-2022

Acquisitions 750,000.00 -735,997.50

Dispositions -750,000.00 731,977.50
C05583JAA0 BPCE SR NON PFD 3% DUE 05-22-2022

Acquisitions 350,000.00 -347 830.00

Dispositions -350,000.00 353,584.00
C110122BAS BRISTOL MYERS 1.6% DUE 02-27-2019

Acquisitions 1,095,000.00 -1,094,124.00

Dispositions -1,095,000.00 1,082,313.85
C110122A%6 BRISTOL MYERS 4.5% DUE 03-01-2044

Acquisitions 175,000.00 -193,187.75

Dispositions -175,000.00 198,737.00
C11134LAFS BROADCOM CORP / 3.625% DUE 01-15-2024

Acquisitions 2,585,000.00 -2,601,702.85

Dispositions -1,440,000.00 1,476,666 40
C11134LAG4 BROADCOM CORP / 3.875% 1444 01-15-2027

This schedule has been derived from information cerified as complete and accurate by The Northern Trust Company.
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The Home Insurance Company Retirement Plan

Schedule of Assets (Acquired and Disposed of Within Year) per Schedule H, Line 4i of Form 5500

Year Ended December 31, 2017 Schedule |
Cost of Proceeds of

Asset |D Secunty Description Transaction Shares/Par Acquisitions Dispositions

Acquisitions 755,000.00 -171,107.60

Dispositions -755,000.00 741,163 65
C14040HBT CAP 1 FINL CORP 3.3% DUE 10-30-2024

Acquisitions 735,000.00 -732,861.15

Dispositions -735,000.00 73280725
C142330AH3 CARLISLE COS INC 3.75% 12-01-2027

Acquisitions 525,000.00 -522.905.25

Dispositions -525,000.00 530,003_25
C144141DD7 CAROLINA PWR & LT 4.1% DUE 03-15-2043

Acquisitions 200,000.00 -206,748.00

Dispositions -200,000.00 208,814.00
C136385AL5 CDON NAT RES LTD 6.25% DUE 03-15-2038

Acquisitions 200,000.00 -237,836.00

Dispositions -310,000.00 358,150.90
C15103JAAD CELEQ REDES 5.2% DUE 06-22-2047

Acquisitions 390,000.00 -389,964.90

Dispositions -350,000.00 39731250
C15135UAL3 CENOVUS ENERGY INC 1444 FIXED 4.25% DUE 04-15-2027

Acquisitions 365,000.00 -366,141.46

Dispositions -365,000.00 346,234 05
C15189WAJ9 CENTERPOINT ENERGY 4.1% DUE 0901-2047

Acquisitions 165,000.00 -164,038.05

Dispositions -165,000.00 167,362.80
C161175BDS CHARTER 5.375% DUE 05-01-2047

Acquisitions 1,250,000.00 -1,290,342 44

Dispositions -365,000.00 37715920

Free Delivery -885,000.00
C161175BLT CHARTER 5.375% 05-01-2047

Dispositions -640,000.00 648,936.40

Free Receipt B85,000.00
C16ETE4BTE CHEVRON CORP NEW 2.895% DUE 03-03-2024

Acquisitions 75,000.00 -75,000.00

Dispositions -5,000.00 75,297.75
C172967LP4 CITIGROUP INC 3.668% DUE D7-24-2028

Acquisitions 8&5,000.00 -B86,411.00

Dispositions -885,000.00 892 53870
C172967TKU4 CITIGROUP INC 4.125% DUE 07-25-2028

Acquisitions 920,000.00 -937,076.85

This schedule has been derived from information cerified as complete and accurate by The Northern Trust Company.
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The Home Insurance Company Retirement Plan
Schedule of Assets (Acquired and Disposed of Within Year) per Schedule H, Line 4i of Form 5500

Year Ended December 31, 2017 Schedule |
Cost of Proceeds of
Asset ID Security Description Transaction Shares/Par Acquisitions Dispositions
Dizpositions -690,000.00 71261130
C21684A404 COOPERATIEVE RABOBANK UA 4 625% DUE 12-01-2023 REG
Acquisitions 1,000,000.00 -1,056,950.00
Dispositions -1,000,000.00 1,065,432.00
C219350BF1 CORNING INC 4.375% 11-15-2057
Acquisitions 255,000.00 -254,503.10
Dispositions -175,000.00 173,946.50
C22535WADS CR AGRICOLE 5 A 3.25% DUE 10-D4-2024
Acquisiions 540,000.00 -538,023.60
Dizpositions -540,000.00 540,367.20
C225401AB4 CR SUISSE GROUP AG 3.574% DUE 01-09-2023
Acquisiions 1,155,000.00 -1,157,455.00
Dispositions -1,155,000.00 1,167,079.30
C225433ATE CR SUISSE GROUP 3.8% DUE 086-09-2023
Acquisiions 400,000.00 -399,788.00
Dizpositions -400,000.00 400,360.00
C228227BD5 CROWMN CASTLE INTL 5.25% DUE 01-15-2023
Acquisiions 395,000.00 -431,806.10
Dispositions -395,000.00 442 411.85
C126408HH9 CSX CORP 3.25% DUE 06-01-2027
Acquisiions 415,000.00 -414 453,70
Dispositions -415,000.00 415,589.30
C126650CME CWS HEALTH CORP 5.125% DUE 07-20-2045
Acquisiions 115,000.00 -127 356.75
Dizpositions -205,000.00 22720355
C247361ZJ0 DELTA AIR LINES 3.625% DUE 03-15-2022
Acquisiions 2,275,000.00 -2,307 711.50
Dispositions -2,275,000.00 2,336,471.25
C25179MAPE DEVON ENERGY CORP 3.25% DUE 05-15-2022
Acquisiions 185,000.00 -185,871.55
Digpositions -185,000.00 187,558.55
C25179MANS DEVOMN ENMERGY CORP 5.85% DUE 12-15-2025
Acquisiions 257.000.00 -297 830.91
Dizpositions -257,000.00 291, 75411
C25179MALT DEVON ENERGY CORP 5% DUE 06-15-2045
Acquisiions 575,000.00 -583,692.00
Dispositions -775,000.00 770,774.60

C25272KAN3 DIAMOND 1 FIN CORP 8.1% DUE 07-15-2036

This schedule has been derived from information cerified as complete and accurate by The Northern Trust Company.
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The Home Insurance Company Retirement Plan

Schedule of Assets (Acquired and Disposed of Within Year) per Schedule H, Line 4i of Form 5500

Year Ended December 31, 2017 Schedule |
Cost of Proceeds of

Asset D Security Description Transaction Shares/Par Acquisitions Dispositions

Acquisitions 230,000.00 -289, 62060

Dispositions -110,000.00 136,527.60
C25470DAQZ  DISCOVERY COMMUNICATIONS LLC 2.95%  03-20-2023

Acquisitions 175,000.00 -174,779.50

Dizpositions -175,000.00 17414775
C25470DAM1  DISCOVERY 3.8% DUE D3-13-2024

Acquisitions 55,000.00 94 82045

Dizpositions -95,000.00 96,677.70
C26442CAN4 DUKE ENERGY 4 DUE 03-30-2042

Acquisitions 200,000.00 -208,118.00

Dispositions -200,000.00 209,106.00
C269246BQ6  E TRADE FINL CORP 3.8% DUE 08-24-2027

Acquisitions 430,000.00 429, 363.60

Dizpositions -430,000.00 435534 00
C278062AE4 EATON CORP OHIO 4.15 DUE 11-02-2042 REG

Acquisitions 175,000.00 -181,450.50

Dispositions -70,000.00 £9,252 40
C29103DAME  EMERA US FIN LP 4.75% DUE 06-15-2046

Dizpositions -355,000.00 354,989.70

Free Receipt 355,000.00
C29273RBL2 EMERGY TRANSFER FIXED 5.3% DUE 04-15-2047

Acquisitions 200,000.00 -198,966.00

Dizpositions -200,000.00 197,854 25
CIDTETNAWT EXELON CORP JR SUB NT STEP UP 06-01-202205-01-2022

Acquisitions 400,000.00 -401,212.00

Dizpositions -400,000.00 411,328.00
C30212PANS  EXPEDIA INC DEL 3.8% DUE 02-15-2028

Acquisitions 375,000.00 -366,161.25

Dizpositions -50,000.00 48,134 .50
C31428XBG0 FEDEX CORP 4.55% DUE 04-01-2046

Acquisitions 50,000.00 -51,527.00

Dispositions -230,000.00 243,682.70
C345397YG2  FORD MTR CR CO LLC 3.81% DUE 01-09-2024

Acquisitions 425 000.00 -425 306.00

Dizpositions -425,000.00 432 467 25
CH99599GHD  FUT DEC 17 CBT UL T-BONDS

Free Delivery -131.00

Free Receipt 131.00

This schedule has been derived from information cerified as complete and accurate by The Northern Trust Company.
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The Home Insurance Company Retirement Plan

Schedule of Assets (Acquired and Disposed of Within Year) per Schedule H, Line 4i of Form 5500

Year Ended December 31, 2017 Schedule |
Cost of Proceeds of
Asset D Security Description Transaction Shares/Par Acquisitions Dispositions
C999599GHD FUT DEC 17 CBT ULT TNOTE
Free Delivery -90.00
Free Receipt 90.00
CH99599GHD FUT DEC 17 U.5. T-BONDS
Free Delivery -24.00
Free Receipt 24.00
C999599GHD FUT DEC 17 US 2YR T-NOTE
Free Delivery -33.00
Free Receipt 33.00
CH99599GHD FUT DEC 17 10 ¥R T-NOTES
Free Delivery -22.00
Free Receipt 22.00
CH99599GHD FUT DEC 17 5 YR T NOTE
Free Delivery -14.00
Free Receipt 14.00
C999599GHD FUT DEC 17 5 YR T NOTE
Free Delivery -20.00
Free Receipt 20.00
CH99599GHD FUT JUN 17 CBT UL T-BONDS
Free Delivery -171.00
Free Receipt 171.00
C999599GHD FUT JUN 17 CBT ULT TNOTE
Free Delivery -B8.00
Free Receipt 55.00
CH99399GHD FUT JUN 17 CBT 5% T-NOTE
Free Delivery -55.00
Free Receipt 55.00
C999599GHD FUT JUN 17 CBT 5Y¥ T-NOTE
Free Delivery -17.00
Free Receipt 17.00
CH99399GHD FUT JUN 17 5. T-BONDS
Free Delivery -45.00
Free Receipt 45.00
CH99599GHD FUT JUN 17 US 2¥R T-NOTE
Free Delivery -33.00
Free Receipt 33.00
CH99399GHD FUT JUN 17 10 YR T-NOTES
Free Delivery -B5.00
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The Home Insurance Company Retirement Plan

Schedule of Assets (Acquired and Disposed of Within Year) per Schedule H, Line 4i of Form 5500

Year Ended December 31, 2017 Schedule |
Cost of Proceeds of

Asset [D Security Description Transaction Shares/Par Acquisitions Dispositions

Free Receipt 85.00
C999599GHD FUT JUN 17 10 ¥R T-NOTES

Free Delivery -1.00

Free Receipt 1.00
C999599GHD FUT MAR 17 CBT UL T-BONDS

Free Delivery -66.00

Free Receipt 62.00
C999599GHD FUT MAR 17 CBT ULT TNOTE

Free Delivery -51.00

Free Receipt 9.00
C999599GHD FUT MAR 17 CBT 5Y T-NOTE

Free Delivery -74.00

Free Receipt 16.00
C999599GHD FUT MAR 17 U.S. T-BONDS

Free Delivery -30.00

Free Receipt 2.00
C999599GHD FUT MAR 17 US 2YR T-NOTE

Free Delivery -31.00

Free Receipt 9.00
C999599GHD FUT MAR 17 10 YR T-NOTES

Free Delivery -125.00

Free Receipt 45.00
C999599GHD FUT MAR 18 CET UL T-BONDS

Free Delivery -15.00

Free Receipt 112.00
C999599GHD FUT MAR 18 CBT ULT TNOTE

Free Delivery -3.00

Free Receipt 50.00
C999599GHD FUT MAR 18 CBT 5Y T-NOTE

Free Delivery 5.00

Free Receipt 14.00
C999599GHD FUT MAR 18 CBT 5Y T-NOTE

Free Delivery £.00

Free Receipt 6.00
C999599GHD FUT SEP 17 CBT UL T-BONDS

Free Delivery -155.00

Free Receipt 155.00
C999599GHD FUT SEP 17 CBT ULT TNOTE
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The Home Insurance Company Retirement Plan

Schedule of Assets (Acquired and Disposed of Within Year) per Schedule H, Line 4i of Form 5500

Year Ended December 31, 2017 Schedule |
Cost of Proceeds of

Asset D Security Description Transaction Shares/Par Acquisitions Dispositions

Free Delivery -112.00

Free Receipt 112.00
C999595GH0 FUT SEP 17 CBT 5Y T-NOTE

Free Delivery -58.00

Free Receipt 59.00
C999599GH0 FUT SEP 17 CBT 5Y T-NOTE

Free Delivery -1.00

Free Receipt 1.00
C999599GH0 FUT SEP 17 U.5. T-BONDS

Free Delivery -43.00

Free Receipt 43.00
C999599GH0 FUT SEP 17 US 2Y¥R T-NOTE

Free Delivery -25.00

Free Receipt 25.00
C999599GH0 FUT SEFP 17 10 YR T-NOTES

Free Delivery -33.00

Free Receipt 33.00
C999535GH0 FUT SEP 17 10 ¥R T-MOTES

Free Delivery -13.00

Free Receipt 13.00
C3T045XBT2 GEN MTRS FINL CO FIXED 4.35% DUE 01-17-2027

Acquisitions 714,000.00 -T23,762.86

Dispositions -415,000.00 428,154 80
C369604BHS GEMNERAL ELEC CO 4.5% DUE 03-11-2044

Acquizitions 340,000.00 -370,092.60

Dizpositions -1,190,000.00 1,319,316.60
C375558B1 GILEAD SCIEMCES 4% DUE 09-01-2036

Acquisitions 355,000.00 -355,618.75

Dizpositions -55,000.00 57,118.60
C38141GWL4  GOLDMAN SACHS FLTG RT 3.691% DUE 06-05-2028

Acquisitions 1,070,000.00 -1,072,760.00

Dizpositions -565,000.00 57375750
C38141GWC4  GOLDMAN SACHS 3% DUE 04-26-2022

Acquisitions %40,000.00 -937,283.40

Dispositions -340,000.00 944 344 80
C38141ECH GOLDMAN SACHS 4 8% DUE 07-08-2044

Acquisitions 375,000.00 -400,425.25

Dispositions -375,000.00 40879125

This schedule has been derived from information cerified as complete and accurate by The Northern Trust Company.
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The Home Insurance Company Retirement Plan

Schedule of Assets (Acquired and Disposed of Within Year) per Schedule H, Line 4i of Form 5500

Year Ended December 31, 2017 Schedule |
Cost of Proceeds of
Asset ID Security Description Transaction Shares/Par Acquisitions Dispositions
C38148LAF3 GOLDMAN SACHS 5.15% DUE 05-22-2045
Acquisitions 200,000.00 =227 552.00
Dizpositions -250,000.00 260,245.00
C391184A49 GREAT PLAINS 3.9% DUE 04-D1-2027
Acquisitions 924,000.00 -944 B8E.85
Dizpositions -924,000.00 933,424 80
C42809HAG2 HESS CORP 4.3% DUE 04-01-2027
Acquisitions 230,000.00 -229 73599
Dizpositions -230,000.00 223,142 80
C42809HAHD HESS CORP 5.8% DUE 04-01-2047
Acquisitions 795,000.00 -853,714.92
Dispositions -450,000.00 468,450.00
C42824CANS HEWLETT PACKARD STEP CPN 4.4% DUE 10-15-2022
Acquisitions 150,000.00 -157,803.00
Dizpositions -150,000.00 160,045.50
C438516BD7 HOMEYWELL INTL INC 3.35 DUE 12-01-2023
Acquisitions 425,000.00 -442 BT5.50
Dispositions -425,000.00 442 386.75
C404280BH1 HSBC HLDGS PLC 4.375% DUE 11-23-2026
Acquisitions 2,600,000.00 -2,627,990.00
Digpositions -1,530,000.00 1,863,360.90
C45683TAHE ING GROEP N W FIXED 3.95% DUE 03-29-2027
Acquisitions 510,000.00 -508,827.90
Dispositions -510,000.00 517,532.70
C459745GN9 INTL LEASE FIN 5.875% DUE 08-15-2022
Acquisitions &00,000.00 -670,536.00
Dizpositions -500,000.00 679,620.00
C478160CF9 JOHNSOMN & JOHMNSON 3.625% DUE 03-03-2037
Acquisitions 670,000.00 -668,298 20
Dizpositions -670,000.00 672,820.70
C478160AN4 JOHNSON & JOHNSON 5.95% DUE 08-15-2037
Acquisitions 250,000.00 -332,795.00
Digpositions -250,000.00 336,040.00
C4BE25HJIYT JPMORGAN CHASE & CO 3.875 09-10-2024
Acquisitions 760,000.00 -784,774.60
Dizpositions -260,000.00 270,82120
C4BE4TPAF3 JPMORGAN CHASE & CO NT FIXED/FLTG RATE DUE 05-01-2028M0-25-2017 REG
Acquisitions 180,000.00 -180,000.00

This schedule has been derived from information cerified as complete and accurate by The Northern Trust Company.
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The Home Insurance Company Retirement Plan
Schedule of Assets (Acquired and Disposed of Within Year) per Schedule H, Line 4i of Form 5500

Year Ended December 31, 2017 Schedule |
Cost of Proceeds of

Asset ID Securty Description Transaction Shares/Par Acquisitions Dispositions

Dizpositions -180,000.00 180,684 00
C4BE25HNJS JPMORGAN CHASE & CO 4.25% 10-01-2027

Acquisitions 750,000.00 -781,%05.00

Dizpositions -150,000.00 159,082.50
C485134B02 KS CY PWR & LT CO 4.2% DUE D8-15-2047

Acquisitions 150,000.00 -189,485.10

Dizpositions -190,000.00 197 80310
C539430A02 LLOYDS BKG GROUP FLTG RT 3.574% 11-07-2025

Acquigitions 430,000.00 -430,000.00

Dizpositions -230,000.00 227 21930
C53944YADS LLOYDS BKG GROUP 3.75% DUE 01-11-2027

Acquisitions 905,000.00 -903,289.55

Dizpositions -90:3,000.00 92572905
CS3944YACT LLOYDS BKG GROUP 3% DUE 01-11-2022

Acquisitions 1,200,000.00 -1,195,%08.00

Dizpositions -1,200,000.00 1,200,916.00
(C539830BC2 LOCKHEED MARTIN 3.6% DUE 03-01-2035

Acquisitions 125,000.00 -121,376.25

Dizpositions -125,000.00 120,182.50
(C539830BL2 LOCKHEED MARTIN 4 7% DUE 05-15-2046

Acquisitions 350,000.00 -374,538.50

Dizpositions -5940,000.00 1,033,372.00
C5486610J3 LOWES COS INC 4.375% DUE 09-15-2045

Acquisitions 200,000.00 -212,438.00

Dizpositions -170,000.00 188, 293.70
C548661CRE LOWES COS INC 5.8% DUE 04-15-2040

Acquigitions 250,000.00 -310,065.00

Dizpositions -250,000.00 32237750
C50247TWAB3 LYE INTL FIMN Il B 3.5% DUE 03-02-2027

Acquisitions 10,000.00 -9,750.00

Dizpositions -10,000.00 10,001.20
C5E5840AM8B MARATHON QIL CORP 5.2% DUE 06-01-2045

Acquisitions 25,000.00 -24 586.50

Dizpositions -25,000.00 2391125
CSE585AAHS MARATHON PETE CORP 4.75% DUE 09-15-2044

Acquisitions 75,000.00 -76,024 50

Dizpositions -110,000.00 97,904 40

C5B8507LACS MEDTROMIC GLOBAL HLDGS 3.35% 04-01-2027

This schedule has been derived from information cerified as complete and accurate by The Northern Trust Company.
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The Home Insurance Company Retirement Plan
Schedule of Assets (Acquired and Disposed of Within Year) per Schedule H, Line 4i of Form 5500

Year Ended December 31, 2017 Schedule |
Cost of Proceeds of

Asset ID Security Description Transaction Shares/Par Acquisitions Dispositions

Acquisifions 970,000.00 -986,040.00

Dispositions -970,000.00 984 318.70
CEB5055BU9 MEDTROMIC INC 4.625% DUE 03-15-2045

Acquisifions 200,000.00 -222.110.00

Dispositions -500,000.00 538,245.00
CSE2TOHAQ3 MFRS & TRADERS TR CO BK 3.4% 08-17-2027

Acquisifions 300,000.00 -299,898.00

Dispositions -300,000.00 302,820.00
CE15369AG0 MOODY'S CORPORATION 2.75% 12-15-2021

Acquisifions 105,000.00 -104,675.55

Dispositions -105,000.00 104,895.00
CE1T44YAKA MORGAN STANLEY FORMERLY MORGAN STAMLEY 3.591% 07-22-2028

Acquisitions 340,000.00 -340,431.80

Dizpositions -55,000.00 55,327.25
CE1746BEF9 MORGAN STANLEY 3.625% DUE 01-20-2027

Acquisitions 350,000.00 -352,103.50

Dispositions -350,000.00 355,582.50
CE17466BD06 MORGAN STANLEY 3.875% DUE 04-29-2024

Acquisitions 1,000,000.00 -1,025,490.00

Dispositions -1,000,000.00 1,050,113.65
CE2824AAN4 MYLAN N W FIXED 3.95% DUE 06-15-2026

Acquisitions 70,000.00 -69,318.20

Dispositions -180,000.00 174,801 48

Free Receipt 110,000.00
CBS1220AWE NEWELL BRANDS INC 4.2% DUE 04-01-2025

Acquisifions 50,000.00 -53,190.00

Dispositions -115,000.00 123,319.35
CES5044 404 NOBLE EMERGY INC 5.05% DUE 11-15-2044

Acquisifions 25,000.00 -25,909.50

Dispositions -25,000.00 25,105.25
CEBTOGEGAES NWVIDIA CORP 3.2% DUE 09-16-2026

Acquisifions 350,000.00 -336,640.50

Dispositions -350,000.00 340,777 50
CBE2I3JASI OMNCOR ELEC 5.3 DUE 06-01-2042

Acquisiions 250,000.00 -297,322.50

Dispositions -100,000.00 123,277.00
CEBIZ9XBF1 ORACLE CORP 4.125% DUE 05-15-2045

Acquisifions G0,000.00 -92,259.90

This schedule has been derived from information cerified as complete and accurate by The Northern Trust Company.
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Dispositions -115,000.00 123,274.25
CEE38oXBJ3 ORACLE CORP 4% DUE 07-15-2046

Acquisitions 175,000.00 -181,482.00

Dispositions -810,000.00 828,580.50
CEE389XBA7 ORACLE CORP 4% 11-15-2047

Acquisitions 530,000.00 -538,563.80

Dispositions -175,000.00 18214175
CB95114C55 PACIFICORP 3.35% DUE 07-01-2025

Acquisitions 620,000.00 -529,027.20

Dispositions -620,000.00 626,249 60
CT01094 AKD PARKER-HANMIFIN 4.1% DUE 03-01-2047

Acquisitions o0,000.00 -89,629.20

Dispositions -90,000.00 92 026.80
CT17081ED1 PFIZER INC 4.125% DUE 12-15-2048

Acquisitions 450,000.00 -455,069.00

Dispositions -200,000.00 221,202.00
CT7244704L4 PITMEY BOWES INC STEP CPN 3.875% DUE  D05-15-2022

Acquisitions 620,000.00 -517,166.60

Dispositions -620,000.00 62586514
CE9353RFBY PNC BANK NA 2.625% 02-17-2022

Acquisitions 1,500,000.00 -1,485 575.00

Dispositions -340,000.00 34352240
CE9352PALT PPL CAP FDG INC 3.1% DUE 05-15-2026

Acquisitions 410,000.00 -408,863.50

Dispositions -100,000.00 98,276.00
CT4251VAKS PRIMCIPAL FIML GROUP INC 3..4% 05-15-2025

Acquisitions &00,000.00 -588,476.00

Dispositions -600,000.00 606,409 60
CT42718DB2 PROCTER & GAMBLE 5.8% DUE 08-15-2034

Acquisitions 150,000.00 -196,942.50

Dispositions -150,000.00 195421.50
CT74432QBU8 PRUDENTIAL FINL INC MEDIUM TERM 5.8 DUE 11-16-2041

Acquisitions 150,000.00 -1586,408.00

Free Delivery -150,000.00
COEETSFAMO PVPTL BANQUE FEDERATIVE DU CR MUTUEL 2.7%  07-20-2022

Acquisitions 1,400,000.00 -1,399,286.00

Dispositions -1,400,000.00 1,406 678.00
C225401AD0 PYPTL CREDIT SUISSE GROUP AG VAR RT DUE 12-14-2023

This schedule has been derived from information cerified as complete and accurate by The Northern Trust Company.
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Schedule of Assets (Acquired and Disposed of Within Year) per Schedule H, Line 4i of Form 5500
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Acquisitions £20,000.00 -820,000.00

Dispositions -370,000.00 368,612.50
C292460AB1  PVPTL EMPRESA DE TRANSPORTE DE PASAJEROS 5.0% DUE 01-25-2047

Acquisitions 200,000.00 -204,750.00

Dispositions -200,000.00 220,060.00
C462613AL4 PVPTL IPALCO ENTERPRISES INC 3.7% DUE 09-01-2024

Acquisitions 195,000.00 -194 B06.95

Dizpositions -195,000.00 195,245.70
CT165644B5 PVPTL PETROLEQS DEL PERU 5 A 5625%  DUE 06-19-2047

Acquisitions 255,000.00 -255,000.00

Dispositions -255,000.00 266,475.00
COD913RACO PVTPL AIR LIQUIDE FINAMCE 2.25% DUE 09-27-2023

Acquisitions 925,000.00 -893,225.25

Dizpositions -925,000.00 901,559.25
C023135807 PVTPL AMAZON COM INC 3.875% 08-22-2037

Acquisitions 395,000.00 -394 016.45

Dispositions -150,000.00 193,520.70
COS3ETAAHE PVTPL AVIATION CAP GROUP CORP 4.875%  10-01-2025

Acquisitions 570,000.00 -617,549.40

Dispositions -570,000.00 611,142 60
C15135UAG2 PVTPL CENOWUS ENERGY INC 5.4% DUE 06-15-2047 BEOQ

Acquisitions 175,000.00 -174,474.75

Dispositions -175,000.00 162,043.00
C25272KAR4  PVTPL DIAMOND 1 FIN CORP/DIAMOND 2 BNDS 144A 8.35% DUE 07-15-2046

Acquisitions 275,000.00 -344 575.00

Dispositions -275,000.00 349929 02
C29278GAC2 PVTPL ENEL FIN INTL M WV NT 4.75% DUE 05-25-2047

Acquisitions £30,000.00 -528,998.30

Dispositions -315,000.00 339573.15
C40052XABE  PVTPL GRUPOSURA FIN NT 1444 55% DUE  04-29-2026/04-29-2016 BEO

Acquisitions 380,000.00 -404,700.00

Dispositions -380,000.00 408,975.00
C455140BF6 PVTPL INTEL CORP INTEL CORP 3.734% 12-08-2047

Dispositions -195.00 195.00

Free Receipt 181,195.00
C589284MABD  PVTPL MEXICO CITY ARPT TR SR NT 1444  55% DUE 10-31-2046/09-29-2016 BEQ

Acquisiions 300,000.00 -298,875.00

Dispositions -300,000.00 310,950.00

This schedule has been derived from information cerified as complete and accurate by The Northern Trust Company.

30



The Home Insurance Company Retirement Plan
Schedule of Assets (Acquired and Disposed of Within Year) per Schedule H, Line 4i of Form 5500

Year Ended December 31, 2017 Schedule |
Cost of Proceeds of

Asset |D Security Description Transaction Shares/Par Acquisitions Dispositions
CE3B59WAFS PYTPL NATIONWIDE BLDG SOC 4.125% 10-18-2032

Acquisitions 275,000.00 -274,755.25

Dispositions -275,000.00 27368725
CT095994X2 PYTPL PEMSKE TRUCK LEASING CO L P/PTL 1444 4.2 04-01-2027/03-20-2017

Acquisitions 350,000.00 -349,513.50

Dispositions -350,000.00 366,846.50
CT7443204Z5 PYTPL PRUDENTIAL FIML INC 3.935% DUE  12-07-2049 BEO

Dispositions -162.00 162.00

Free Receipt 198,162.00
CB2620KAS2 PYTPL SIEMENS FINANCIERINGSMAAT 3.125% DUE 03-16-2024

Acquisitions 455,000.00 -454 517.70

Dizpositions -455,000.00 460,883.15
CB2620KATO PYTPL SIEMENS FINANCIERINGSMAATSCHAPPI N W 4.2% 03-16-2047

Acquisitions 515,000.00 -524 761.75

Dispositions -515,000.00 543 587.65
CO0352JACT PYTPL UBS GROUP FDG SWITZ AG SR 4.253% DUE 03-23-2028

Acquisitions T45,000.00 -755,554.00

Dispositions -345,000.00 358,403.30
Co0352JAA1 PVTPL UBS GROUP FUNDING (SWITZERLAND) 3.491% 05-23-2023

Acquisitions 480,000.00 -487,238.40

Dispositions -480,000.00 491,486.40
CO0351DAB3 PWTPL UBS GROUP FUNDING 4.125% 09-24-2025 BEO

Acquisitions 335,000.00 -352,085.00

Dispositions -335,000.00 353,086.70
COD4ETEAFE PVTPL UNICREDIT SPA 5.861% 06-19-2032

Acquisitions 935,000.00 -973,080.53

Dispositions -935,000.00 983,844 40
COE145DACT PWTPL WESTROCK CO SR NT 144A 3.375% DUE 09-15-2027/08-24-2017 BEO

Acquisitions 400,000.00 -399,824.00

Dizpositions -400,000.00 401,120.00
CT47525AJ2 QUALCOMM INC FIXED 4.65% DUE 05-20-2035

Acquisitions 125,000.00 -136,916.25

Dizpositions -295,000.00 304,339.70
CT47525AR4 QUALCOMM INC 2.6% DUE 01-30-2023

Acquisitions 375,000.00 -374,396.25

Dizpositions -375,000.00 378,240.00
CT34730AFG RAYMOND JAMES FINL 4.95% DUE 07-15-2048

Acquisitions 490,000.00 -503,234.90

This schedule has been derived from information cerified as complete and accurate by The Northern Trust Company.
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Dispositions -450,000.00 539,099.50
CTEO097BFT ROYAL BK SCOTLAMD FLTG RT 3.30875% DUE 05-15-2023

Acquisitions 890,000.00 -890,000.00

Dispositions -850,000.00 88901210
780097802 ROYAL BK SCOTLAND 3.875% DUE 09-12-2023

Acquisitions £50,000.00 -820,539.00

Dispositions -540,000.00 626,156.80
CTB3IS5HKDO RYDER SYS INC RYDER SYS INC MTN 2.8 DUE 03-01-2022 2.8 DUE 03-01-2022/02-24-2017

Acquisitions 285 000.00 -294 51915

Dispositions 245 000.00 296,705.10
CTB5592AVE SABINE PASS LIQUEFACTION LLC 5.875% D&-30-2026

Acquisitions 200.000.00 -226,460.00

Dispositions -200,000.00 223,546.00
C7855924M8 SABINE PASS 5.625% DUE 03-01-2025

Acquisitions 875,000.00 -956,665.00

Dispositions -B75,000.00 962 14125
CTE55524D8 SABINE PASS 5.625% DUE 04-15-2023

Acquisitions 1,0:40,000.00 -1,148 987.00

Dispositions -775,000.00 854,684 .75
CBO2B4TADT SANTANDER DR AUTO 1.49% DUE D2-18-2020

Acquisitions 550,000.00 -549 742 19

Dispositions -247,079.07 247,079.07
CB0281LAF2 SANTANDER UK GROUP 3.571% DUE 01-10-2023

Acquisitions 415,000.00 -415,000.00

Dispositions -415 000.00 417 423 60
CB1180WAN1  SEAGATE HDD CAYMAMN 5.75% DUE 12-01-2034

Acquisitions 40,000.00 -37,568.40

Dispositions -40,000.00 35,800.00
CB22582BD3 SHELL INTERNATIOMAL FIN 3.25% 05-11-2025

Acquisitions 470,000.00 -477,681.90

Dispositions -470,000.00 482 49730
CR243454WE  SHERWIN-WILLIAMS 3 .45% DUE D6-01-2027

Acquisitions 140,000.00 -139,491 80

Dispositions -140,000.00 142 627 &0
CB4258TCNT SOUTHERN CO 3.25% DUE 07-01-2026

Acquisitions 1,315,000.00 -1,281,191.35

Dispositions -1,315,000.00 1,297 28695
CB42400FV0 SOUTHM CAL EDISOM 4.05% DIUE 03-15-2042

This schedule has been derived from information cerified as complete and accurate by The Northern Trust Company.
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Acquisitions 200,000.00 -203,854.00

Dizpositions -200,000.00 212,010.00
CBTE12EBES ~ TARGET CORP 2.5% DUE 04-15-2026

Acquisitions 355,000.00 -361,222.40

Dispositions -385,000.00 366,935 80
CBTE12EBF2  TARGET CORP 3.625% DUE 04-15-2046

Acquisitions 425,000.00 -384,855.90

Dizpositions -155,000.00 145,811.60
CBTE12EBAZ  TARGET CORP 4% DUE 07-D1-2042

Acquisitions 100,000.00 -100,460.00

Dispositions -100,000.00 98,412.00
CB73091BF3 TEACHERS INS & 4.27% DUE 05-15-2047

Acquisitions 445 000.00 -443,576.00

Dispositions -445,000.00 464,361.95
CBB1ETAAET  TEVA 3.15% DUE 10-01-2026

Acquisitions 45,000.00 -41,921.10

Dispositions -170,000.00 159,284 90
CBE3203BX8 TEXTRON INC 3.65% DUE 03-15-2027

Acquisitions 220,000.00 -219,722.80

Dispositions -220,000.00 223,817.00
CBET317BBO TIME WARMER INC 3.8% DUE 02-15-2027

Acquisitions 400,000.00 -399,213.00

Dispositions -105,000.00 102,586.54
COO3S2JAES UBS GROUP FDG FLTG RT 2.859% DUE 0B8-15-2023

Acquisitions 565,000.00 -566,130.00

Dispositions -565,000.00 56542940
C91324PCAB UMNITEDHEALTH GROUP 3.95 DUE 10-15-2042

Acquisitions 100,000.00 -100,435.00

Dispositions -100,000.00 102,225.00
CH1324PCRA UMNITEDHEALTH GROUP 4.75% DUE 07-15-2045

Acquisitions 125,000.00 -139,053.75

Dispositions -470,000.00 53989370
C%1155HHR4 US BANCORP FIXED 3.15% 04-27-2027

Acquisitions 345,000.00 -344 793.00

Dispositions -345,000.00 344 962 05
CO2TB04FXT WA ELEC & PWR CO 3.5% DUE 03-15-2027

Acquisitions 355,000.00 -354,673.40

Dispositions -355,000.00 361,911,865

This schedule has been derived from information cerified as complete and accurate by The Northern Trust Company.
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C91911TAPE VALE OVERSEAS LTD 6.25% DUE 08-10-2026

Acquisitions 360,000.00 -393,768.75

Dispositions -220,000.00 237,050.00
CH1912EAA3 VALE S A 5.625% DUE 09-11-2042

Acquisitions 65,000.00 -61,100.00

Dispositions -65,000.00 61,181.25
CH2343WVDUS VERIZON COMMUMICATIONS BNDS 5.25% DUE 03-16-2037 REG

Acquisitions 510,000.00 -919,445.00

Dispositions -510,000.00 956,818 40
CH2343VCHD VERIZON COMMUNICATIONS 4 522% 09-15-2048

Acquisiions 325,000.00 -309,328.50

Dispositions -195,000.00 187,219.50
CO28563A43 VMWARE INC 2.3% BNDS DUE 08-21-2020 REG

Acquisitions 580,000.00 -579,246.00

Dispositions -580,000.00 579,982 60
CH25563AC9 VMWARE INC 3.9% 08-21-2027

Acquisiions 540,000.00 -§37,849.60

Dispositions -300,000.00 304,140.00
C92857WBD1  VODAFOME GROUP PLC 4.375% DUE 02-19-2043

Acquisitions 55,000.00 -51,368.35

Dispositions -55,000.00 56,038.75
CO31427AC2 WALGREENS BOOTS FIXED 4.8% DUE 11-18-2044

Acquisitions 100,000.00 -104,966.00

Dispositions -130,000.00 136,546.80
CS5000U2A0 WELLS FARGO & CO FLTG RT 3.584% DUE  05-22-2028

Acquisiions 1,265,000.00 -1,271,541.12

Dispositions -1,265,000.00 1,283,724.80
C94974BG1U8 WELLS FARGO & CO 4.75% DUE 1207-2048

Acquisitions 1,200,000.00 -1,261,912.00

Dispositions -365,000.00 398,868_35
CHE949LADT WILLIAMS PARTNERS 3.75% DUE 08-13-2027

Acquisiions 570,000.00 -5E9,709.30

Dispositions -570,000.00 567 30840
COE940LACT WILLIAMS PARTNERS 5.1% DUE 09-15-2045

Acquisitions 175,000.00 -176,032.50

Dispositions -395,000.00 400,805.50
CO70648AF8 WILLIS N AMER INC 3.6% DUE 05-15-2024

Acquisiions 555,000.00 -874,300.46

This schedule has been derived from information cerified as complete and accurate by The Northern Trust Company.
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Dispositions -760,000.00 779,697.30
COE310WAP3 WiNDHAM WORLDWIDE 4.15% DUE 04-01-2024
Acquisitions 715,000.00 -713,698.70
Dispositions -715,000.00 73742240

This schedule has been derived from information cerified as complete and accurate by The Northern Trust Company.
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