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Annual Statement for the year 2012 of the US FINANC'AL LlFE |NSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross

Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1

Amount

2

Percentage

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3 +4)
Amount

Percentage

© o N o

. Total invested assets

Bonds:
1.1 U.S. reaSUrY SECUMEES......cveveevieireieieieieeiss ettt ebes
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agenCi€s.........cowuvrererrurrerreneerernesnnennennes
1.22 lIssued by U.S. government sponsored agencies............ooueveveeriennnns
Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES)......ucvervirieeiirieisiscei e nnns
Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.......................
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.
1.43 Revenue and assessment obligations
1.44 Industrial development and similar obligations............c.ccccoceeriiiennes
Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cccoevvercereevenrersieerenne
1.512 Issued or guaranteed by FNMA and FHLMC............cccccvvuueee.
1513 Al OtNEE ..ot
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA...........
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies shown in Ling 1.521.........ccccovvvevierenenieniesiiennns
1,523 All ONE ..ottt
Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hYDF SECUMHIES).....vvveeveieiecicseiete e
2.2 Unaffiliated non-U.S. securities (including Canada)
2.3 Affiliated SECUMHIES. ..ot
Equity interests:
3.1 Investments in mutual funds
3.2 Preferred stocks:
321 AFIIEE. ...
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
331 AfIIATEA. ..o
3.32 Unaffiliated.......cccovrirriirrieesccecs e
Other equity securities:
341 AFIIEE. . ...
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
351 AFFIIATE. ...
3.52 Unaffiliated.......coovvrerieiiririe et
Mortgage loans:
4.1 Construction and land development
4.2 AGHCURUIAL ..ottt nes
4.3 Single family residential Properties............covruermenreresinsnessiessseseeeenes
4.4 Multifamily residential properties.
4.5 COMMETCIal I08NS.........vvvrirrirrirriseinsieie st ssessnes
4.6 Mezzanine real estate 10aNS..........c.vvueerininiineieiieeisee e
Real estate investments:
5.1 Property occupied by COMPANY.........ccoerrieieirrinieeesie s
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........ccccvviererieieiesieieiesis
Property held for sale (including $.......... 0 property acquired in
satisfaction of debt)
CONFACE IOANS........eeeeie ettt nen
DEMIVALIVES. ...t

3.3

34

3.5

53

Receivables for SECUMHES. ..........ccviveveiireicieiece e e
Securities lending (Line 10, Asset Page reinvested collateral)..............ccccvveveee.

. Cash, cash equivalents and short-term investments...........c.ccocovvnenernininennie
. Other invested assets

.............. 28,408,908

................ 1,096,192
................... 330,246

............ 368,981,908

...82,759,685 |....

............ 5.2

............ 0.0
............ 0.4

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

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

............ 0.2
............ 0.1
............ 0.0

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

.............. 28,408,908

................ 1,096,192
................... 330,246

............ 368,981,908

.............. 28,408,908

...1,096,192

............ 5.2

............ 0.2

...82,759,685 | ...

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

............ 0.0
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Annual Statement for the year 2012 of the US FINANC'AL LlFE |NSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PO YEAI.........cc.ciuiiveiiciieiieiesise ettt bbbttt et b s bbb s bbb aen b
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........ccceiueieiriiieeiessee ettt snes 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........cccceieinireieisiee e 0

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13, ...ttt 0

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. Total gain (10ss) on diSPOSalS, Part 3, COIUMN 18..........coiieiieieeiiseie ettt et b s s bbb bbbt bbb een
5. Deduct amounts received on disposals, Part 3, Column 15..........c..cccvvunenc NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.........iiiiiriieirieriieesiesese st 0

6.2 Totals, Part 3, COIUMN 13........oiiiriieieieiecisesi et 0
7. Deduct current year's other than temporary impairment recognized:

70 Totals, Part 1, COIUMN 12. ...ttt 0

7.2 Totals, Part 3, COIUMN 10. ...ttt 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN T1.....ceoieieeiceiereieceiee sttt 0

8.2 Totals, Part 3, COIUMN ..ottt ses sttt 0 0
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+8-T-8).......c.ceevurireereieiiieeeie ettt sae sttt bbbt e b senee 0
10.  Deduct total NONAAMITIEA @MOUNTS..........uiviuiercriireiiereseeiseees et ees et esseess s ess s bbbt 0
11.  Statement value at end of current period (LiN 9 MINUS LINE 10)........cvuiurrieririririirsississinsissiessessssssessesssssss s ssess s ssessssss sttt sssssssessessssssessassansssssessessssssessessanes 0

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECembEr 31 OF PHIOF YBAT..........cuueiuruuriiiireieiieeere ettt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........curiiuirirrireireieeiseise sttt ettt snen 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........c.ccviiiiiiieeeeeeee e 0
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 2.ttt bbbt 0

3.2 Totals, Part 3, COIUMN ..ottt sttt ns e 0
4. ACCTUAL OF GISCOUNL........oveieeieeiiii ettt bbb bbb
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O........ooiiiiiee bbb 0

52 Totals, Part 3, COMMN 8. N 0 NE ............................. 0 0
6. Total gain (loss) on disposals, Part 3, Column 18...........cccoevvrrvrrernrrrcrrerenn J o ‘ ....... IR e 0
7. Deduct amounts received on disposals, Part 3, COIUMN 15..........c.iiicicecse ettt bbbt bbb bbbt e bbb 0
8. Deduct amortization of premium and mortgage interest points and COMMIEMENE FEES..........c.ocuuiiiiiiiiiieecce bbb 0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13......couiieiiririieieisecis st 0

9.2 Totals, Part 3, COIUMN 13.......cuiiimiriiiieiriieeiieesieeesse sttt 0
10. Deduct current year's other than temporary impairment recognized:

101 T0tals, Part 1, COIUMN 1. ..ot 0

10.2 Totals, Part 3, COIUMN 10........ccuuirirreiriiieeeieesiesesessi s st 0 0
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........cccevererrrureerinreinieseiee s 0
12, TOtAl VAUGHON GIIOWANCE.........oouviveirireineriseies st RS8R 0
13, SUDLOLAI (LINE 11 PIUS LINE 12)..eveiviieeieeicteeeiete ettt ettt bbb sttt et bbb et e et s st b s b bbb s bRt bR bt et e s st bbb e et e s ettt s bt 0
14, Deduct total NONAAMIEEA @MOUNS............rvuerreirriiseeisresiseeeseesi s ess s RS RERRE e 0
15. Statement value at end of current period (LINE 13 MINUS LINE 14)........ieicieiiercieeeeie ettt bbb bt es b s ettt n e 0
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10.

1.
12.
13.

Ea
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10.
1.
12.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAT........c.iuiiieieiieieiet ettt sttt b bttt 0
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.ccuuiueieiiieieiesss et snes 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........c.ccceieiriieieiseee et 0 0

Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 16........coiieeiiicieieee ettt st bbb b bbb bbb st baen 0
3.2 Totals, Part 3, COIUMN 12........iiiieieicicisste ettt bbbttt st baen 0 0
ACCIUAL OF QISCOUNL. ...ttt sttt s 22848244 s 8 s s b R s s bbb s bbbt 0

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13........ccoiveriereeseee s N 0 IR R, 0
5.2 Totals, Part 3, Column 9.......cccccoevverrereeieieeesseee e o) .- B i, 0

Total gain (10ss) 0N diSPOSalS, Part 3, COIUMN 19.........ciiiiiiieiiisieieiieteee ettt e bbb s bbb bttt s b b et e s bt st es bbb b b s et s st s st n st anen

Deduct amounts received on disposals, Part 3, COIUMN 16...........ccceveicueieieiciees ettt a sttt s e st b s et et s s s ss st a sttt en et snen

o | | |©

Deduct amortization of premium and EPIECIATION............c.cvevirie ettt bbbttt s bt s e e bbb et ettt et et s s ae st e s et st n s

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ..ottt sttt nnn 0
9.2 Totals, Part 3, COIUMN 1.ttt sttt nen 0 0

Deduct current year's other than temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15........ooiieieissiscieis ettt s s 0
10.2  Totals, Part 3, COIUMN 11 ...ttt sttt bbbttt s st a e senenes 0

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccceveieriirersieiieisie ettt b st saes e

Deduct total NONAAMILIEA AMOUNES..........c.cceieicieiie ettt ettt sttt s bbb a ettt s bbb et e st b s st s s bbb s b s st et s st s st s s e bensaes

o |o | |©

Statement value at end of current period (LiNe 11 MINUS LINE 12)........iuriiririninrissieisesisseeeesssssssssesssssss s ssessssssssssssessessssssessesssssssssessessssssessessssssssessessnsssssessanens

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........ccu ettt sttt s bbb £ E bbb R bbbt 507,026,938

Cost of bonds and stocks acquIred, Part 3, COIUMN 7...........c.cuiuiieiiiee ettt sttt bbb bbb e bbbt bbb bbbt st enas 24,047 512

ACCTUAL O QISCOUNL. ...ttt ettt bbb s bbb b s bbb s s a s b st b st b A2 s b bt bbb b s bbbt n s bbb st sns 411,603

Unrealized valuation increase (decrease):

A1 Part 1, COIUMN T2 .ottt ettt a ettt a et s s s et se st b s et et e as s e s s e et e s s as e et naetesensetesseaeteseneetesnans
4.2 Part2, SECHON 1, COIUMN 15.......ciiiiiiiiiiirir s s
4.3 Part2, SECtON 2, COIUMN 13.....couuiiiiireriiesi ettt
A4 Partd, COIUMN Tttt 0

Total gain (10ss) on disposals, Part 4, COIUMN 19.........cciiiieiicieiectei ettt bbbt bbbt bbb bbb bbb bbb bbbt bbb es bbbt 853,108

Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.ciiieiiiiiiieie sttt s et 33,461,046

Deduct amMOrtiZation Of PIEMIUM..........c.c.uciieieiieiicicie sttt bbb bbbt bbb s b bbb bRt bbb e bbb bbbt bbbt en bt baen s 1,044,214

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15ttt
8.2 Part2, SECHON 1, COIUMN 19. ...ttt b bbb
8.3 Part 2, SECHON 2, COIUMN 16.......c.uiruuuimmreimirieesiess sttt
8.4 Part 4, COIUMN 15.....couuiiiieireiieeiiserisre st

o o o |©

Deduct current year's other than temporary impairment recognized:

9.1 P, COIUMN T4ttt 0
9.2 Part2, SECHON 1, COIUMN 17 ...ttt 0
9.3 Part2, SECHON 2, COIUMN 4.ttt 0
9.4 Partd, COIUMN 13ttt 0 0

Book/adjusted carrying value at end of current period (LINS 142+3+4+5-8-T+8-9)..........cccoorriiriierieieiietsee e es sttt s et n et een 497,833,901

Deduct total NONAAMItIEA AMOUNTS.........cuiieieiiieiie sttt s et s a8 Rk e Rt n s s 0

Statement value at end of current period (LINE 10 MINUS LINE 11).......ovivriieiieiciieeece ettt s bbb bbb sa bbb es st en s e s snnaenas 497,833,901
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Annual Statement for the year 2012 of the US FINANC'AL LlFE |NSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. 31,692,140 ...38,122,294 33,843,389 ...28,658,523
Governments (Including all obligations 2. Canada.......cooeeemmeenneeenneen [ e 4,593,419 | oo 5,498,740 | covovvvvrrreenne 5,104,710 | coveorvverrcereeenne 4,000,000
guaranteed by governments) 3. Other Countries.........coocevveiee | covrviiiciiiiienaes 4,564,319 [ .o 5,241,780 | oo 4,837,520 [ .o 4,000,000
4. Totals....ooovnsrisnnnrisninns | o LR R4 — 48,862,814 [ ..o, 43,785,619 [ oo 36,658,523
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtalS. oo [ e [0 [0 0 ] 0
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TOtalS....oriiesiererrriisisrinies | [0 [0 0 ] 0
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS.osccnsrresssrinsnriiens | v 495894 [ .o, 572,249 | oo 491,308 [ ..o, 507,197
Industrial and Miscellaneous and Hybrid 8. United States........ccoeveveveees | covereierieienns 369,737,823 | ..o 416,121,753 | oo 370,900,185 | ..oovvevvrrernne 370,887,290
Securities (Unaffiliated) 9. Canada......coooeveemmereeineriiinns | e 18,628,643 | ...ovvevrriennen. 20,968,176 | ..eoovevrvrrcreenne 18,616,977 | ..oovvvvverrcrrennne 18,392,000
10._Other Countries....o.oceeensserees | coveensiiiiiinsiieens LN 69,043,194 [ .o 64,124,710 | ..o 64,009,000
11. Totals.. ...452,497,508 506,133,123 ...453,641,872 453,288,290
Parent, Subsidiaries and Affiliates 12, Totals. .o [, (O RO 0 o 0 [ 0
13. Total Bonds......occesssseessssene | covieiiiicnncn 493,843,280 | ...ccooovcciienne. 555,568,186 | .....covevceen: 497,918,799 | oo 490,454,010
PREFERRED STOCKS 14. United States.......oouevvrmmceeens [ covrnreriineciiie. 3,990,630 | evevrrerririenenns 3,751,875 | coovveereerrirrereens 3,990,630
Industrial and Miscellaneous (Unaffiliated) 15, Canada......c..cccveuevereeireiiens v 0 [ [0 RO 0
16._Other Countries........cooccevcee Lo, 0 |, 0], 0
17. Totals...ooscvncicnssiinsciens [ i, 3,990,630 | oo 3,751,875 | oo 3,990,630
Parent, Subsidiaries and Affiliates 18. Totals....oocoovcrineresirsiicesies Lo, 0 |, 0 ], 0
19. Total Preferred Stocks....... [ ..cc.ccvvviiieennee. 3,990,630 | oo, 3,751,875 | oo 3,990,630
COMMON STOCKS 20. United States.....c..vereenneens | nmreeeeneriisceenserinneenns 1 R (U RN 0
Industrial and Miscellaneous (Unaffiliated) 21, Canada.......cccooeueeererreieies | e (O TR [0 0
22. Other CouNtries. ....coccevecrense | oneiessiireiicscisiisesins 0 |, 0], 0
23, TotalS...ocieeiieiisiiiens | e (O R 0 i 0
Parent, Subsidiaries and Affiliates 24, TotalS.....oveveesiiisiiesciicieens | 0 |0 o, 0
25. Total Common StocksS....... | ..o, 0 i |, 0
26. Total StoCKS...oumueeruisisrssans | covvirriciiienn, 3,990,630 | .ooooevviciieenenne 3,751,875 [ i 3,990,630
27. Total Bonds and Stocks.... | ...........c....... 497,833,910 | ..ocvevreerrrnn.559,320,061 | oo 501,909,429
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

U.S. Governments

............................ 8.1
............................ 0.0
............................ 0.0

2.7

TOHAIS. .o

3.1

32
33
34
35
36
3.7

U.S. States, Territories and Possessions, etc., Guaranteed
Class 1
Class 2
Class 3
Class 4
Class 5

TOHAIS. .ot

4.1
4.2
43
44
4.5
46
4.7

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

ClIASS 1.ttt
ClASS 2..e.vvvevicies et
ClASS 3..eiviieieiee e

TOHAIS. .o

5.1
5.2
53
54
5.5
5.6

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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SCHEDULE D - PART 1A - SECTION 1 (continued)

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

Quality Rating per the 1 Y1ear Over? Year Over 53 Years Over 1‘(1) Years Ove5r 20 T:tal Colum; 6asa Total frori Column % fron? Col. 7 Tl(t)al Tl:al
NAIC Designation or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
B.1 Class 1.ttt | eessensinsens 46,267,304 | ............. 129,835,677 295,427,508 302,017,838 266,150,413
B.2 ClaSS 2u..cueueieeieeieie ettt stsssnnns | eestenssensiennes 9,978,893 | ..ccovvveene 92,450,120 155,539,678 148,283,504 138,367,701
8.3 Class 3.ttt ssnssens | eesieeineiesins 999,103 | .ovvrrireinnes 8,729,045 | o0 [ iii00000900,000 | 0 | 10,628,148 | ...ovvvovrrvrnrcneennn 1 | 12,425,247 |24 | 10,628,148
B.4 ClasS ...ttt snsinns | esiesi st (01 T 0 [ 0 | 0 | 0 [ e, 0 [roiiiinennd0.0 | 982,300 | .coovrrrrrnirniineenn0.2 [ e 0
B.5 ClasS B....uvuuireireiieiieiie ettt sbsstaenes | ceseessess e 63,307 [ oo 1,764,071 [ oo 1,547,760 | o0 | 0 | 3,375,138 | oo 0.7 [ 3,495,140 | oo 07 | 3,375,138
8.8 ClasS B.....couermirreirerierieeieses it nssens | i (O I 336,483 | o0 0 | i |, 336,483 |0 [, 380,200 | ..o 01 [, 336,483
6.7 Totals... 233,115,396 | .... 465,306,955 |. 467,584,229 418,857,883
Hybrid Securities
T ClaSS .ottt sssnes | sestessesssessssaesesssnsenee O coiereeereerieeenennd0 | s (01 (01 U
T2 ClaSS 2.ttt ses s sssnes | sensesaesssessssaesessesaanee O coieeeeeeeeeieeeeennd0 | e (01 (01 U
73

74
75
7.6
7.7 Totals

Parent, Subsidiaries and Affiliates

8.1 Class
8.2 Class
8.3 Class
8.4 Class
8.5 Class
8.6 Class
8.7 Totals

1
2

4
5
6
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Annual Statement for the year 2012 of the US FINANCIAL LIFE INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
9.1 ClASS Tttt () M— 50,571,984 | ............. 139,894,105 | ............. 106,674,425 | ..oueeee... 31,210,225 | ................8,422.541 | ............. 336,773,280 [ oo 86.5 | e XXX s | e e XXX e | e 307,496,185 | ...cooeuee.e 29,277,094
9.2 ClASS 2..o.vveerreieetcie sttt [(6) 9,978,893 | ...ccveenna 92,450,120 | ..coovvveee 39,973,033 [ ..o 13,137,632 | covveevveveerveieeeennd0 | 155,539,678 | ..ovvevverreierienennn30L7 [ etk XXX [ e e XK | i 138,367,701 | covvvveeee. 17,171,976
....999,103 8,729,045 ...900,000 ..10,628,148
............................... 0
............................... 0
...... 0
. .45,247 857 8,422,541 . ..46,449,070
9.8 Line 9.7asa % Of COL 6...ccvvrviiiniicinisiiiisiscssnsisnessssisnsnennes | cevsnensnsssnssssnsnes 1202 | seenernnnsnessensrnenesnd 8.0 | o292 | i 89 [ i LT [ 1000 [ XXX e XXX et XXX e [ 908 [ 9.2
10. Total Bonds Prior Year
101 ClASS 1ottt sasssens | cevessessesas 29,623,441 | ............. 169,922,453 | .......... 118,411,817 | .............. 22,835,245 | ... 13,269,077 354,062,033 [ ..coovereieeeceeen88.1 [ 324,700,798 | ......ccouu... 29,361,234
10.2 Class 2 .3,011,406 ...79,863,647 8,169,718 7,088,190 |. 148,283,504 135,211,242 ..13,072,262
10.3 ClaSS ..ottt
104 ClAaSS 4.ttt
10.5 Class 5
10.6 Class 6
10.7 Totals......cccovererrernee.
10.8 Line 10.7.@5@ % Of COL 8.....ouiiiieiciicici e
11. Total Publicly Traded Bonds
111 ClaSS 1ot ssess st ssssessens | sesessessenns 46,536,854 | ............. 122,776,574 | ...............98,549,992 | ............... 31,210,225 | ooverrrnnns 8,422,541 | .cvvrnn. 307,496,186 | ...cvovereerrerirerennnd 60.7 [ .o 324,700,798 | oooovvrcererinnnd 62.5 [ .o 307,496,186 |.............. XXX
11,2 ClASS 2.ttt sssssssssessnses | cesvessissansaens 5,992,780 | ..coevveneen 84,564,581 | ..............37,242,540 | ............... 10,567,801 | covoevveeceee (V)N I 138,367,702 | ceovverererrereres 273 [ 135,211,242 | oo, 26.0 | .coorernnes 138,367,702 |.............. XXX
11,3 ClaSS 3...ooeeeeeveeeereesessereeesesessssssssesssssessssssssesssssssssssssssssssesssssens | sversensenrnrsnsn 399,103 | oo 8,729,045 | woeveeeereeieeereenn0 | e 900,000 | .oveverererrnrrerereeenn0 [ e 10,628,148 | ooovveecrerereerne 2.0 | s 12425247 | oo, 24 | . 10,628,148 |.............. ) 0.0 G
11.4 Class 4 ...982,300
115 ClaSS B...ooeeeeeeeeeceeveeseereeesseveesessensessessesssssssssssssssssssssssesssssens | svesvsenssesenssnrsns03,307 | ovrereerrenee 764,071 [ oo 1,547,760 | e 0 | eeeeeeeeeeeceeeennl0 [ e, 3,375,138 | oo 07 | 3,495,140 [ el 0.7 | 3,375,138
11,6 ClaSS B......cvuevrrierirereiesssiesssiesiseesiesssssesssssssssssessesssssssssesessessens |_sssssssssssessssssssssssessenss0 | voreesensnennenss 390,483 [ wovrieiarisniesiisrierisnnend | e |0 |, 336,483 | o0 [ 0.380,200 | 0 | 336,483
11.7 Totals....ccooeveerrererenn. 460,203,657 | .... 460,203,657
11.8 Line 11.7asa % of Col. 6.....cccevervrrerrrrrrernnns ..100.0 |. ..100.0
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9........ccccoeceevercerienies | onrverceneerisnienneneen 106 | i3 [k 27 e84 | el 17 |, 90.8 | .o XXX [ XK [ e XK | v 90.8
12. Total Privately Placed Bonds
121 ClaSS 1ot ssesssss s ssssssssssssses | sessssssssnssons 4,035,130 | .coovrverrnee. 17,117,531 | o 8,124,433 | v | e 0 [ 29,277,094 29,361,234 29,277,094

Class 2

.3,986,113

7,885,539

2,730,493

17,171,976

.13,072,262

7,171,976

.0
.46,449,070
...100.0
............................ 9.2
(@) Includes $.....46,449,070 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes§.......... 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, §$......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(¢) IncludesS$.......... 0 current year, $.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC1§............ 0; NAIC2S§..... 0; NAIC3S§..... 0; NAIC4S§..... 0; NAIC5S........... 0; NAIC6S........ 0.
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Annual Statement for the year 2012 of the US FINANCIAL LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

onds Owned December 31, At Book/Adjusted Carrying Values By

Distribution by Type

Maturity Distribution of All B
1

1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

Column6asa
% of Line 9.5

Major Type and Subtype of Issues
7 8

Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed

U.S. Governments
ISSUET ODlIGALIONS......cvviererireirerieise st
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

................. 7,165,637

............... 17,245,128
...235,416

............... 2,187,040
130,947

............... 30,595,948

.......................... 7.9

All Other Governments
ISSUET OBlIGALIONS......couvvreriveciierietc ettt
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities..........cccovvevererrerrivennne.

U.S. States, Territories and Possessions, Guaranteed

ISSUET ODlIGALIONS......ceuvecerrireirecieieieeeseeseee e essenene
Residential Mortgage-Backed Securities............ocovveeererneveierneiiennns
Commercial Mortgage-Backed Securities....

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
ISSUET ODlIGALIONS......ceuvecercereireicie ittt
Residential Mortgage-Backed SeCUrities..........ocoveveveeveveveeeisieeinne
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities.........c.ccovveverererrerennnn.

5.1
5.2
53
54
5.5

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed

Issuer Obligations............cccceuunee.
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured SeCUrties. .........o.covrrvrrnrerrernirnnenns
TOHAIS. .ttt

61

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)

ISSUET ObDlIGALIONS......cvvvererrerrireririse st
Residential Mortgage-Backed Securities............ccoeueivererneiveierniieennns
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities............cocveverrrurerrerenenns
OIS .ottt

741

7.2
7.3
74
75

Hybrid Securities
IssuEr OblIGAtIONS........c.cuivveicicieie e
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....

Other Loan-Backed and Structured Securities............ccoeveverererrirennne.

81

8.2
8.3
8.4
8.5

Parent, Subsidiaries and Affiliates

ISSUET ODIIGAtIONS........cvuivieeiecicreee et
Residential Mortgage-Backed Securities............ccoeueivererncrvererseiennns
Commercial Mortgage-Backed Securities............ccceveeerereerrevsienenne
Other Loan-Backed and Structured Securities.
TOHAIS. ..t
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Annual Statement for the year 2012 of the US FINANCIAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 as a Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
9. Total Bonds Current Year
9.1 ISSUET ODlIGAtIONS.......cvouvrrierieriieeieiieeieeiseiseeseiseiseesesseeseessessnens | ceeessseenneed 61,117,490 | ............ 240,655,580 | ............. 146,335,505 | ....ccoouu.. 44,398,480 | .....ccovenne 8,422,541 | ...c.oeene. 500,929,596 | ...oovvrvrrirrrinnene98.9 | e XXX [ e XX [ 455,054,112 | ..oocvvveves 45,875,483
9.2 Residential Mortgage-Backed Securities..... 306,537 697,807 311,953 275,788 1,592,085 ..1,592,086
9.3 Commercial Mortgage-Backed SECUMHES.........ccoevevevercereereeceresiens | cvvrveeieeeeeesee s (01 (01 T (0 (01 RSO 0 N OO UUTRON 0 coeevererereeiereneene0.0 | e XXX | e e XXX e | s 0
9.4 Other Loan-Backed and Structured Securities..........cccocvvevererereieerens | coviereiieieienn. 189,260 | ................. 1,820,437 [ ..o, 1,547,760 [ ..coovovnnan 573,587 | oo (U1 I 4131044 | e 0.8 [ XXX el XXX [ 3,557,457 | oo 573,587
9.5 TOtAIS....cvverireieciiciiiieseses st | sressnsinnss 61,613,287 | ............. 243,173,824 |............. 148,195,218 | ............. 45247855 | .......coo.u.. 8,422,541 | ... 506,652,725 | ..ocovevrirrnrrnnnd 100.0 [ oo e XXX s | e e XXX s | e 460,203,655 | ....covnn... 46,449,070
9.6 Line9.5858 % Of COL B.....oovuiiiiiiiisiisississsissssssss s ssssssssesssssness | cessesssssssssssssnees 122 [ 48.0 | oo 202 | o 89 | i, 17 | 100.0 | XXX L XX | e XK e | i 90.8 | o 9.2
10. Total Bonds Prior Year
101 1SSUET ODlIGAtIONS........ooievircieciie ittt sssssessssssensias | eeseesisaneens 31,981,167 | ............. 259,855,348 | ............. 169,902,831 | ...cevvvueee. 31,147,943
10.2 Residential Mortgage-Backed SECUNHES..........oceveerererierersisieievees [ e 507,015 | oo 941,949 | oo 393,662 | .cvcerrernne 120,162
10.3 Commercial Mortgage-Backed SECUMHES............cocuvvererreeierersiieiiens | e, (01 RN (U1 TR (O RO 0
10.4 Other Loan-Backed and Structured SeCUrties...........ocvvenerneineirneiinens | isirisiisiiisiins 186,702 | ..., 1,395,396 | ...coocoeennee. 2,128,646 | .....oocoeenee. 710,335
10.5 TOHAIS ..ot essiesnies | oeneeniansens 32,674,884 | ... 262,192,693 | ............. 172,425,139 | ...occveneee. 31,978,440
10.6 Line 10.5858 % 0f COL 8. seisssssssssssssssssssssssnes | sesssssssssssesssesssesseas 6.3 [ 50.5 | i 332 | o 6.2
11. Total Publicly Traded Bonds
11,1 1SSUET ODlIGAtIONS........oovveiirieiie e 215,652,509 135,480,578 42,402,237
11.2 Residential Mortgage-Backed Securities.............cccovervcrncrnerrervcrienes | vevrerirennenennn308,937 [ oo 697,808 | ...ovreerirerines 311,953 | oo 275,788
11.3 Commercial Mortgage-Backed SECUMHES..........coruurrererrenenrinenereiiees | e O e (01 U 0
11.4 Other Loan-Backed and Structured Securities...........o.couvrrrnrinriineiinens | isirisinsissiins 189,260 | .....ccoccenee. 1,820,437 | ..o 1,547,760 | .ooooovvvciciceniencn0 | o0 |, 3,557,457 | oo 07 [ 3,784,222 | 0.7 | 3,557,457 |............ XXX
115 TOMAIS ..ottt esssensies | eeniesianeens 53,592,044 | ............. 218,170,754 | ............ 137,340,291 | ............42,678,025 | ..............8,422,541 | ............. 460,203,655 | ..coovvvvcrrerneenenn90.8 | i 477,194,927 | e 918 | 460,203,655
11.6 Line 11.5asa % of Col. 6......cccovvvrrrvvrrnnns 474 .29.8 1000 ...
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9..........cccevcveviriniiinciensiennne | cvnernnerinsrinsnennenn 108 [ i 431 | i, 271 | e84 | i 17 | 908 [ XXX | XK [ XXX | i, 90.8
12. Total Privately Placed Bonds
12,1 1SSUET ODlIGAtIONS........ooveeieiiecieeiesesesss st sssssnsees | eesisssnsins 8,021,243 | ...ccoevvene. 25,003,071 [ .o 10,854,926 | ............... 1,996,244 | ..o (/) [P 45,875,484 [ oo O | 81,796,639 | 8.0 [ b XXX [ 45,875,484
12.2 Residential Mortgage-Backed SECUNHIES.........ovvuverrerrirerereerriernriirieees | e (01 (01 (O (0 O (01 O o000 | o0 | 0.0 | e b XXX | e 0
12.3 Commercial Mortgage-Backed SECUMHES..........cvvurrerinrenrnsinrnereiines | e (01 (U1 (0 (01 R (U1 0 [ o000 | 0.0 | e XXX s | s 0
12.4 Other Loan-Backed and Structured SeCUMtES. .......corvurrueenevneererninns | s {01 [ (O RO [ 573,587 | .o (1 I 573,587 | oo 01 [0 636,857 | 01 [ XX | i, 573,587
12.5 TOHAIS ..ottt nntaes | eesiesiesiees 8,021,243 | ..ccooovveenee 25,003,071 [ .coovrerennee 10,854,926 | ............... 2,569,831 | oo 0 [ 46,449,071 [ oo 9.2 | i 82,433,496 | oo 8.2 [ b XXX [ 46,449,071
12.6 Line 12.585@ % Of COL B.....ouvvureriirieriiniiniineineineiseisesseseesneesnees | coneinesinesssessnenies 173 [ o 53.8 | e 234 | s 55 [ oo 0.0 [ oo 100.0 | oo XX e e XXX e e XXX e [ e XK s | s 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........ccccovuininninniininnie | o 1.6 | s 49 |, 21 [, 0.5 | i 0.0 [ i 9.2 | e XXX | XXX [ XX e XX | i 9.2
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Annual Statement for the year 2012 of the US FINANCIAL LIFE INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

10.

1.

12.

. Book/adjusted carrying value, December 31 Of PRIOr YEaI.........ccriirierrieireieeineereese ettt ssessnes

. Cost of Short-term iINVESIMENES ACUITET...........evurerririrrrerrire ittt sttt

o ACCIUAI OF QISCOUNL. .....ovvereaiiiesi ettt s bbb bbbt

. Unrealized valuation iNCrEaSE (ABCTEASE)..........cevueiueriiiiiieeiiissieieiss ettt st s e

. Total ain (I0SS) ON GISPOSAIS........uuruurereererrereireeireieiseetsetseeeesese e ss s et a et s et s bt ss st ssentes

. Deduct consideration reCeived 0N QISPOSAIS...........cururirrieririrniirisrieissssssisssss st sssss sttt ens s ssessnes

. Deduct amortization Of PrEMIUM............c.ccuirieeiecee ettt bt ss et b st s b n s b aesareaes

. Total foreign exchange change in book/adjusted Carrying ValUe...........c..ccceeueieiveireiecveissieee s

. Deduct current year's other than temporary impairment reCOgNIZEM..........c..cueierrerinienrireeeeinere e eseeees

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........ccccevrrervrrerveeceereeees e

Deduct total nonadmitted amounts

............................................ 16,592,113

............................................ 77,967,340

............................................ 16,592,113

............................................ 77,967,340

............................................ 12,809,453




Annual Statement for the year 2012 of the US FlNANC|AL LlFE |NSURANCE COMPANY

Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

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

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

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

Sch. BA-Pt. 1
NONE

Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

SI11, SI12, SI13, SI114, SI15, E01, E02, E03, E04, EOS5, E06, E07, E08, E09
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Annual Statement for the year 2012 of the US FINANCIAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount Stated
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received Contractual
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During Maturity
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Date
U.S. Government - Issuer Obligations
3134A4 KX 1 |[FED HOME LOAN MTG CORP........covvuererirrrirnerinernensesesseisseesenins | eeeee | oo | eevsvneines | wev I I 2,228,460 | ...... 148.835| ......cooonc 2,976,700 | ..oovvvenecen 2,000,000 | ..oovrvrnvnne 2,187,040 | .ooovvrvvrinnennn [ e (5,317) | v 0 | o0 | 6.250 | ......... 5460 [ J..oovee | o 57,639 | .cocovns 125,000 | 02/05/2003 | 07/15/2032
912810 DY 1 [UNITED STATES OF AMERICA TREASURY........cccovvmmrmrinrirmriinirnnnes | vrveees ..3,138,143 | ...... 135.219 11/15/1999 | 05/15/2017
912810 EH 7|UNITED STATES OF AMERICA TREASURY.......ccccomurimrermmmirencrirnes | vevenne ..18,796,250 | ...... 150.500 11/25/2003 | 02/15/2021
912828 BA  7|UNITED STATES OF AMERICA TREASURY......ccccosvimmiimmirmriinennnnes | evvinne o [ eernriiinies e L I 3,966,250 | ...... 101.289 03/30/2004 | 05/15/2013
912828 JH 4|UNITED STATES OF AMERICA TREASURY.......cccouvrmermmrimenvinirnnns | vevnee oo | evverinens [T | i 510,940 | e 117.500 .587,500 09/02/2008 | 08/15/2018
912828 MR 8| UNITED STATES OF AMERICA TREASURY.......cocconirmmrirerrreiseriinns | cevenne ] 298,782 | 104.500 .313,500 03/12/2010 | 02/28/2015
912828 MZ 0 |UNITED STATES OF AMERICA TREASURY. .......cccovvvermvrnrrmrnennninns | wrvneer | oo [ eoverrernns [ s [ I 505,098 | ...... 105.094 525,470 05/11/2010 | 04/30/2015
912828 RX 0|UNITED STATES OF AMERICA TREASURY.......ccosiummirnmniinnninnnnnnes | eennne | oo | eovnerinnnns [ e 1] e 3,322,000 | ...... 101.375 02/01/2012 | 12/31/2016
0199999. U.S. Government - Issuer Obligations.............couuciiiiiiiiniiniiiei s 32,765,923 | ... XXX..oooeo | w.ev.... 36,926,675 | ............27,600,000 | ............30,595,947 | ..o | iiinnn(285,671) [ o0 | 0 [ G XXX [ XXX XXX 549,894 1,699,344 XXXeoooo | oo XXX......
U.S. Government - Residential Mortgage-Backed Securities
36201N K9 0| GOVERNMENT NATL MTG ASSN......cccomirrmrimeirnrisenrnmrisnnseneneenne | eevnene | o [evnernnnns | oo [ i 241,134 | 112.759 262,666 232,944 13,977 | 11/18/2002 | 11/15/2032
36210T Q2 5| GOVERNMENT NATL MTG ASSN......coomrirmrinrinneiseennsiessnnssenenns | eevenne | o [evverivnens | o [ . 280,024 | ... 112.353 | oo 302,515 | oo 269,254 .16,155 | 01/14/2003 | 04/15/2029
36210X T7 2| GOVERNMENT NATL MTG ASSN.....ccorvvemerrrrinerinnrinensenineessninnens | wvvees | oo | vevevnerens | eeeedd | v 42,524 | o, 113.134 46,259 40,888 44,017 01/14/2003 | 04/15/2029
36213E PQ 3| GOVERNMENT NATL MTG ASSN.....ociiriiiiiinnssinmrssninnsssenenssnessnnns | onnreee | oo | eerennsnnens | aveee I 513,786 | ...... 113.337 ....584,181 ..515,437 513,852 02/21/2002 | 12/15/2031
0299999. U.S. Government - Residential Mortgage-Backed Securities 1,077,468 | ... XXX........ 1,195,621 1,058,523 | ... 1,096,192 | 0 | 130624 | 0 | 0 XXX | XK [ XK 5,292 ] 63,511 ] XXX oo [ e XXX......
0599999. Total - U.S. GOVEIMMENE.......oivuiiiiriscisisiiseissriesesses s ssnsssnsenes 33,843,391 | .. XXXeoooree | s 38,122,296 | ..ccovonee. 28,658,523 | ...ococee.. 31,692,139 | o0 [ i (272,047) [ o0 |0 [ XXX [ XXX [ XXX | e 555,186 | ... 1,762,855 o XXXeoveoo [ oo XXX..ooo
All Other Governments - Issuer Obligations
563469 CE 3|MANITOBA (PROVINCE OF) 2,595,620 | ...... 122,956 ..............2,459,120 | ..............2,000,000 | ............. 2,194,984 | .oooiiriiviiiviirnncn0 | v (49,486) | o0 [0 [ il 7750 | 4720 | W | s 70,611 02/06/2003 | 07/17/2016
748148 QR 7 |QUEBEC (PROVINCE OF) ...2,509,090 | ...... 151.981] ..............3,039,620 | ..............2,000,000 | ............ 2,398,436 | ...ccooovorrvrirncnc0 | ovirieeeen(14,307) | o0 [0 [ 0 7.500 | ... 5.640 [ MS.o | v 44,167 02/12/2003 | 09/15/2029
458182 BV 3 |INTER-AMERICAN DEVEL BK... 2,441,400 | ...... 145.954 | . e 6,222 02/05/2003 | 06/15/2025
465410 AH 1|ITALY (REPUBLIC OF) ....2,396,120 | ...... 116.135 2,322,700 | ..............2,000,000 | ............2,257,664 | .....ccoovenieenc0 | i (17,649) | o0 [0 1 6.875] . 5.280 [MS. | e, 35,903 02/05/2003 | 09/27/2023
0699999. All Other Governments - ISSUET OblIGAtIONS. ..........cvieiiiiiiiisiisississiesi s snssnsssesenssnssnssnes | coessssinseas 9,942,230 |...XXX. ...10,740,520 8,000,000 .156,903
1099999. Total - All Other Governments . s .9,942,230 . 10,740,520 8,000,000 .156,903
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
312903 KT 3|FED HOME LOAN MTG CORP........cccosvvrmerirmrrmerienirneenennnsersnenneninee | vevenne | oo [ evvnrrinens [ o | v, 16,685 | e 109.770 17,885 16,293 ...16,297 MON... | .... 06/24/1994 | 01/15/2021
312905 WS 7| FED HOME LOAN MTG CORP........cccevvumerrmrimeirnriseereseinsersssenensnee | vevnne [ oo [ ervvmrivnens [eone] | i 13,357 | e 112.626 14,699 13,051 13,113 MON... | .... 07/22/1994 | 05/15/2021
312909 A4 6|FED HOME LOAN MTG CORP.........cccovvvmerverinirerenernnninesinsnneniene | vevnee [ oo [ evveerinens [T | i 2,000 | e 100130 | covevveririine 1,907 [ v 1,904 | v 1,904 MON... 04/14/1994 | 04/15/2022
313376 M8 1|FED HOME LOAN MTG CORP.......cccovevverirrernrineersninersenesensseessenes | eevnene | oo [evnenrnenins | eenee T [ e 50,192 | i 111.539 59,716 53,538 51,864 MON... | .... 11/26/1997 | 04/15/2026
31340Y FN 4 |FED HOME LOAN MTG CORP......coccvveernrirvirnrieisrirerssinsiressenssninsnns | vevvens | oo | eevnevenens [ oo [ v 19,238 | i 108.417 20,177 18,610 18,692 MON... | .... 06/09/1994 | 03/15/2020
31358E JG 8 |FED NATIONAL MTG ASSN......covvrirrrerireerrrrnermerissensensssesssnsnenes | eneeen | oo | vevernenens | eeeeed | v 11,854 | i, 111.827 15,277 13,662 ...13,095 MON... 11/08/1991 | 06/25/2020
31358E QE 5 |FED NATIONAL MTG ASSN.......cvviiiemriririrernnineierneeennsnsnsninenes | vevvene | oo | eeverinenens [ oo [ i 24,276 | e 113.239 26,706 23,583 ..23,721 MON... | .... 10/14/1994 | 06/25/2020
31358J SN 2 [FED NATIONAL MTG ASSN......coovvimrrierireiinrserierineesenesseesssnsnenes | wovenen | oo | vevenerens | eeened | v 13,992 | s 118.881 16,288 13,701 ..13,744 MON... | .... 09/14/1992 | 09/25/2021
31358L JB 3| FED NATIONAL MTG ASSN........cccommrrmrrrmremerierineerssnsseessssssssssnenins | vennne | oo [ ervenninnens [eonn] | v 16,049 | i 114.149 17,986 15,757 ...15,804 MON... 09/07/1994 | 01/25/2022
31359D 6L 2| FED NATIONAL MTG ASSN......covumiiernriernrinsernniernnssessssssesenssnnsnns | ovenne | oo | vervenvenes | veveneT [ v 161,326 | e 111.648 .188,420 . MON... | .... 07/21/1997 | 09/25/2023
3837H0 QK 2| GOVERNMENT NATL MTG ASSN...... (SRR ..162,339 | ..... 114.763 193,188 | .. ...168,336 MON... | .... . 11,784 | 08/02/1996 | 06/20/2026
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUMIES. .....c..vvvriireinrinieniiscinninnes 491,308 | .. XXX.iooowos | s 572,249 | .o 507,197 XXX 2,861 | 35,800 |..... XXXoovoe [ o XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations...........c.wewereereniesrineerssisssiseeseisseenens 491,308 | ... XXX ooooor | e 572,249 | oo 507,197 XXX [ 2,861 | e 35,800 |..... XXX oo [ e XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligati
002824 AU 4|ABBOTT LABORATORIES........cooomiimmrirrirreineisssississsiseesssissessensess | vevnne [ oo [ cvviesinnns AFE | e 1,992,504 | ...... 119915 oo 2,382,730 | oovvrirennne 1,987,000 06/08/2009 | 04/01/2019
00817Y AE 8| AETNAINC.....cooiiieriicereireeieesiesiesssessssssssess s ssssssssssssees | weenes . 2,101,240 | ...... 116.138 2,322,763 2,000,000 12/06/2006 | 06/15/2016
010392 DZ 8| ALABAMA POWER CO......ovvouiireiriiiieiiiesissiseissssesssssssssssssesns | sevenes | AFE] . ..3,117,080 | ...... 118.585 .3,557,550 3,000,000 03/12/2007 | 10/15/2017
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013817 AL 5|ALCOAINC......cccmtviricirerirrierierisiienies V2FE 1,994,960 | ...... 109.863 | ...ooovvvvnee 2,197,275 | .o 2,000,000 | .oovvvrnees 1,997,488 FA.oooe| virerrnnn46,250 | oo 111,000 | 01/22/2007 | 02/01/2017
025816 AQ 2|AMERICAN EXPRESS COMPANY. VAFE] 1,966,940 | .. 102.327 ] ..............2,046,540 | ..............2,000,000 | ......ccoo.ec. 1,997,699 | .ooovvvivrrierirnen0 [ i 3,984 | 0 [0 | 4875 5,080 | W | 44,958 | 97,500 | 09/05/2003 | 07/15/2013
031162 AV 2 |AMGEN INC..... | .2FE] 2,995,554 | ... 118.349] ..............3,550,485 | ..............3,000,000 | .............. 2,997,581 JD....... ...175,500 | 02/20/2008 | 06/01/2017
035229 CU 5| ANHEUSER-BUSCH COS INC.......ccoovirmerimerierieireeisseseriessienienes AIFE] 2,992,020 | .. 104.602] ..............3,138,070 | ..............3,000,000 | .......c.o.... 2,998,913 09/09/2003 | 01/15/2014
03523T BP 2| ANHEUSER-BUSCH INBEV WORLDWIDE............cccoruvmreiereriiinniinns AGAFE] 1,492,770 | 100.194 | .... 1,493,054 07/11/2012| 07/15/2022
039483 AR 3|ARCHER-DANIELS-MIDLAND........... AFE] 1,093,430 | . 127971 .o ,279,710 | ...........1,000,000 | .oooonvieeee 1,074,253 12/11/2003 | 05/01/2029
039483 AY 8|ARCHER-DANIELS-MIDLAND........... AFE] 1,999,960 | .. 119.062] .... 02/28/2008 | 03/15/2018
05348E AL 3 |AVALONBAY COMMUNITIES .2FE 09/18/2006 | 09/15/2016
060505 BS 2|BANK OF AMERICA CORP J|FE] 10/19/2006 | 08/01/2015
064057 BD 3|BANK OF NEW YORK MELLON........ | IFE] ... 07/11/2006 | 12/01/2017
071813 AY 5|BAXTER INTERNATIONAL INC...... VFE] . 06/05/2009 | 06/01/2018
071813 BF 5|BAXTER INTERNATIONAL INC...... 1,991,608 08/08/2012 | 08/15/2022
07385T AJ 5|BEAR STEARNS CO INC......cccovrvrirvrrirrvirneirernnienssissisnssenssnsseesssiens | onenne [0 | vevvnnenns | W AFE | 1,085,450 | ... 108.592 ..1,013,884 01/21/2004 | 11/15/2014
079860 AD 4 |BELLSOUTH CORP........ccovvumeririenrsrierinsinensssssssissssssssnsnsesenee | vevnse | oo [ evvenervnens [ W TFE | viiiiirn.993,500 | ..o 124397 ... 10/22/2001 | 10/15/2031
079860 AL 6 |BELLSOUTH CORP........cccosvrrmrvrrireriiisirnnierssirenssisnissessssssssnssensnnsnns | eovene | oo [evervnrennn [ WIFE ] cii00.3,003,210 | o 1149191 .... 3,001,301 03/01/2005 | 12/15/2016
097014 AH 7 |BOEING CAPITAL CORP........coccomerirmrenrrinrrnerinnrieriseesssniseesssssnenns | vevnee | oo [ evvevrrinens [ WTFE | ciii000..2,035,620 | ... 100.173] .... 2,000,090 06/02/2004 | 01/15/2013
097023 AE  5|BOEING CO....coeooueirririirneiieeiseirsseiseisessessssessssnsssssessssssssssssssnsnee | vevenne | oo | evvesevnens [ WTFE | 1,106,010 | e 156.354 | .... 1,088,843 06/06/2000 | 09/15/2031
10112R AS 3 [BOSTON PROPERTIES LP........coccormreririnrrrernniierisnenneernensinennes | evene | oo | vevevnrniens | n2FE | 1,340,010 | ... 109.458 ..1,341,633 11/08/2010 | 05/15/2021
110122 AL 2|BRISTOL-MYERS SQUIBB ceerrereeennssesssssssesessssssnnns | oneeen | oo | veeeeeniens | W IFE | 002,982,007 | ... 102.997] .... 2,998,292 07/30/2004 | 08/15/2013
12189T AN 4| BURLINGTON NORTH SANTA FE......ccecvvimivernnnerinrnerennensinsninnns | eovenee | oo [evvrinvinnn [ W2FE | 11,984,230 | ... 1224911 ... 1,986,453 02/21/2003 | 03/15/2029
12626P AG 8| CRH AMERICA INC......cocoireerieeienirieercriniians ..1,988,468 | ...... 112377 | o 1,994,615 09/08/2006 | 09/30/2016
126408 GF 4|CSXCORP.... ..2,997,270 | ...... 104.704 | .............. 3141120 | oo 3,000,000 ..2,999,420 08/25/2004 | 02/15/2014
126650 BE 9|CVS CAREMARK CORP . . 749,112 | ...... 117.534 883,862 | .... 752,000 | .... 08/10/2006 | 08/15/2016
14040H AN 5[ CAPITAL ONE FINANCIAL......cooeverreriineireiieniesesessssessessssissnsnes V2FE | 4,060,360 | ...... 114535 ..o 4,581,415 | ..o 4,000,000 | ..oovrrrnvnne 4,026,376 10/20/2006 | 09/01/2016
144141 CZ 9|PROGRESS ENERGY CAROLINA..... | 1FE] ... ..1,547,385 | ...... 119.329] .... ....1,500,000 1,532,343 06/09/2009 | 01/15/2019
14912L  2Y 6| CATERPILLAR FIN SERV CRP......ccsvviiriirierirerieenerissssesienereeens JFE] ..2,032,320 | ...... 113.593] .... 2,012,885 12/06/2006 | 03/15/2016
14912L 4S 7|CATERPILLAR FIN SERV CRP. AFE] .. ...1,996,460 | ...... 105.208] .... . 03/23/2011 | 04/01/2016
171875 AD 9| CINCINNATI BELL TEL CO. . . 901,873 | ........ 95.000 , JD....... ..63,000 | 11/24/1998 | 12/01/2028
172967 BL 4|CITIGROUP INC V2FE | 2,087,700 | ...... 114.289] .............2,285,789 | .....cc....c.. 2,000,000 | ..oovrrrnvnne 2,072,423 D | 5,889 [ 132,500 | 02/12/2003 | 06/15/2032
172967 CQ 2| CITIGROUP INC........coviririerinriiriinisniseiinsiiesississsssesnisssisesisneens | evenee | o [ woverivenns | #2FE | iii00000.2,899,980 | ... 105.343] ..............3,160,320 | ..............3,000,000 | .............. 2,974,397 | o0 [ 13536 [ o0 | veiiiiiennnd0 | 5,000 ol 5520 | MS ....150,000 | 10/19/2006 | 09/15/2014
191216 AM 2| COCA COLA CO....covvvvrrirrerrinirnerinsrnenssssssenssssssessenssessssnssssssenes | eovnees | o | eoneeneeens | 2 TFE | i 2,497,275 | ..o 118.641] .............2,966,031 | ..............2,500,000 | ......ccoo.ee. 2,498,097 | .o |54 |0 |0 | e 4,875 4,880 [ MS. ....121,875 | 06/09/2009 | 03/15/2019
191219 BE 3| COCA COLA ENTERPRISES INC......ccocovvvnirineinrrirmernerirneeneesseesnnns | eeveeee | o [ overivseens | W TFE | 002,170,530 | ... 130.122] .... 2,129,685 | ..oovvrvvrirrrenn0 [ eiiiiieeend(5,090) [ o0 | 0 | 8750 | <.........6.090 [ MS...... ....135,000 | 01/16/2003 | 09/15/2028
20030N  AJ 0| COMCAST CORP.......cccovvruerimrrierirerenerssnsssrsenssesssenssssssessessnenses | evneee | o [ ovevrenens | #2FE [ ii0000..3,003,300 | ... 113.995] ..............3,419,856 | ..............3,000,000 | .......c...... 3,001,059 | ..oovvererercrennnnd0 | vviiriiireeerne(660) | o0 [ ciiiiiinl0 | ene 5,850 .........5.830 | MN....... ....175,500 | 12/06/2006 | 11/15/2015
202795 HG 8| COMMONWEALTH EDISON.......ccccoseerreernerernerereneerseesenissenssessnennns | vevnne | oo [ eeenrennens [ WTFE |t 1,951,560 | ... 126.893] .... 1,959,054 | .cooovvvvrrrercrnen0 [ 899 | 0 [0 | . 5875 ........6.050 | FA...... ....117,500 | 08/06/2003 | 02/01/2033
205887 BD 3|CONAGRA FOODS INC rrtee e [ || e | W2FE | 1,227,000 | 115.893 ..1,227,000 07/02/2007 | 06/15/2017
20825R AB 7| CONOCOPHILLIPS.........cccmrremrirerrerirneererisensensenesenssssissensesssnssnes | eovneee | o [wovervenens | W TFE | 2,011,640 | ... 101.398] ..............2,027,960 | ..............2,000,000 | .......c...... 2,000,259 10/20/2006 | 04/15/2013
209111 EA 7 [CON EDISON CO OF NY.....ccoermrmrrremrinrneirerineinsensisersnsessesssesenns | eovene | oo [evervneonen [ WIFE ] ci.2,981,960 | ... 100.350 .... 2,999,471 | o0 [ 2,946 | 0 | 0 | e 4875 4980 | FALLL. 03/12/2007 | 02/01/2013
22160K AC 9 [COSTCO WHOLESALE CORP.......cccoourrmrerererinernenrnerirenineesssnnenes | eveee | oo | vevernereens | AFE | 2,545,946 | ...... 1178671 .............3,005,627 | ..............2,650,000 | .......co..... 2547747 | oo | 184 | 0 | 0 | 5500 | ...o0....5.520 [ MS...... 02/13/2007 | 03/15/2017
224044 BM 8| COX COMMUNICATIONS INC.......oecerrrerernrerneernsnisensessienenenssnenee | vennne | oo [ evvnnevnens [ w2FE | v 941,969 | .. 109.306 | .... 1,048,250 | ..oooore0re959,000 | o 954,717 | o0 | i 1,970 | 0 [0 | e 54501 ........5.690 | ID...... 05/23/2005 | 12/15/2014
22541L AR 4| CREDIT SUISSE FB USAINC.......ccccovvmurnmrnierernrnseinniseirsnnersnssserenes | eovenee | oo [evervnronnn [ WIFE ] 1,913,040 | o 107.584 ,151,694 .1,974,675 10/19/2006 | 01/15/2015
225434 CJ 6| CREDIT SUISSE USA INC......ccocomerrerieereriserserserineessenssssessesssssnns | vennne | oo | eeenernnens [ WTFE |t 1,051,580 | ..o 115.226 ..............1,152,267 ...1,000,000 | ..cooovrennee 1,022,311 12/06/2006 | 08/16/2016
233835 AW 7 | DAIMLERCHRYSLER NA HLDG.........ccoevvvniirmrireiniirernseseirenssssennins | coveees | oo [vviiveenn | WAFE ] iein..3,060,780 | ... 104.974 | ..o 3,149,220 | ..coovverns 3,000,000 | ..ooovernee 3,008,731 | oo [ (10,029 | i | i | 18500 ...o.....6.140 | MN....... 10/19/2006 | 11/15/2013
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24422E RT 8 |JOHN DEERE CAPITAL CORP........coovvmirieriiririririsssinenieseenisnens AFE] v 1,495,890 | ...... 101.343 | oo 1,520,156 | ....covvenee 1,500,000 | ..cooovvreenne 1,496,060 2.830 06/26/2012 | 01/27/2023
24702R AE 1 AFE] 1,870,281 | 115.690 | ..cvvorernce 2,169,195 | ..oovvvnnces 1,875,000 | ..coooverennee 1,871,947 | o0 [ 272 | i [0 [ 15650 | e 5.680 12/05/2008 | 04/15/2018
25179M AK 9 |DEVON ENERGY CORPORATION .|.2FE| ..............1,852,076 | ...... 109.7781 ..............2,047,368 | ..............1,865,000 | .............. 1,853,640 | .oocvvvriiierenn0 | i 1,062 | 0 0 | 4000 4.080 07/05/2011 | 07/15/2021
25468P CA 2 VFES 3,236,700 | e 108407 ..............3,262,235 | ..............3,000,000 | .......coo.ee. 3,043,503 | ..ocvvevverinnnn0 | eiieien(27,897) | 0 |0 | 6200 | e 5.160 09/07/2004 | 06/20/2014
257867 AR 2 [DONNELLEY (R.R.) & SONS........ccoovirirmirirrnrirerinineirerinsisenrenseinsnns | eovenee | oo [evvrivvinen [ W3FE | v 954,675 | ... 103.250 | ..ovvrerrerrn. 987,070 | ovierrrn.956,000 | cooiiiriinna955,546 | o0 [ ciiiiienn80 | i [0 [ 5500 | 5.510 12/12/2005 | 05/15/2015
260543 CC  5|DOW CHEMICAL CO.....c.oevuiviirinrirerrnniienieresseisssseriesisnessssinnes | vevenee | oo [ evveerronens [ w2FE | 1,424,073 | e 1104901 .... 577,808 | ..vvverrn 1,428,000 | oo 1,424,727 | e [ 275 |0 |0 | 4250 | e 4.280 11/04/2010 | 11/15/2020
263534 BG 3 |EIDU PONT DE NEMOURS & CO.......cccovvumerrmrinenrnseiseriesinennsnennee | vevnne | o [ evvvsrvnen [ WTFE | 1,084,330 | ... 134.194 | .............1,341,942 5.840 10/20/2003 | 01/15/2028
263534 BQ 1 [EIDUPONT DE NEMOURS & CO......cccovvrvrvrnrermrneinnennsersnnensnnnne | eovenes | oo [vervvronnn [ WIFE | viiiiin..996,540 | ... 115.866 ,158,661 .5.290 12/12/2006 | 12/15/2016
263534 BT 5|EIDUPONT DE NEMOURS & CO......ccccouvvmerinrinenrsnrseriensnenneninnee | vevnne | oo [ eevvvrinen [ WTFE | . 2,998,740 | ... 123.612] .... . 6.000 07/23/2008 | 07/15/2018
26439V AB 3 |DUKE CAPITAL CORP........cccovurirmriniirernirininsinersnssirenssisssssssenssnns | vevvens | oo | evnriverens | 2FE | v 1,978,740 | ... 106.983 ] .... 1,994,660 | ....ccoovcvverrnnn0 [ o281 | i [0 [ 15668 | e 5.830 10/20/2006 | 08/15/2014
26442C AD 6| DUKE ENERGY CAROLINAS.........coocosrrmmrimnrieriesisssissssssssesssnsies | evenne | o [ veniivnnns | WIFE [ niin...2,069,020 | ... 118.423] ... 2,069,261 | ...coovvvevrrirerine [ (TO) [ o0 |0 | 15100 | e, 5.100 04/09/2008 | 04/15/2018
26875P AD  3|EOG RESOURCES INC........coooorirrrnrinerinceneesnseesensssisssssessssnesees | eevnne | oo [ eevenernens [ WTFE | . 2,645,875 | ... 122,624 .... 2,635,391 5.440 06/04/2009 | 06/01/2019
26875P AG 6 |EOG RESOURCES INC........ccocorvrmiririnrirernnireinninsisnsenssssseesessensnnnes | vevens | oo | evsvvveons | WTFE | 1,579,120 | ... 113.230 ..1,582,283 4.260 03/16/2011 | 02/01/2021
291011 BA  1|EMERSON ELECTRIC CO......ccoovvverrerrrinerrsnrineesnennseensensssssssennennns | vennse | oo [ eevenrinens [ WTFE | . 2,498,100 | ... 117.662] .... 2,498,599 5.000 06/04/2009 | 04/15/2019
341081 ER 4 |FLORIDA POWER & LIGHT........ccccovvvirieririrernrscrenssssirnnisenssnseesenes | eovens | oo [verivronnn [ WIFE ] cinnnn.3,018,480 | ... 130.213 ] .... 3,015,357 | o0 | et (T02) | 0 0 [ 5950 5.900 10/21/2003 | 10/01/2033
341099 CK 3 |FLORIDA POWER CORP........ccoccummirmerimreneriininerinssnensnenssssessnssnnns | vevnee | oo [ evvennrinens [ WTFE | 1,335,685 | ... 121.271] ... 1,335,310 [ .coovvrvcrrerrnens0 [ eiririiciienna(96) | o0 [0 [ 5,650 | e 5.640 06/12/2008 | 06/15/2018
36962G P6 5[GENERAL ELEC CAP CORP......ccccosvemrrinrierierieeiseesseisesssssesnensnne | coneee | oo | veverseneens | LAFE | 4,966,060 | ... 108.309 .... 4,989,769 | ..ooovvivrrierenn [ 3,851 [ 0 |0 | 4875 | 4.970 03/09/2007 | 03/04/2015
375558 AQ 6| GILEAD SCIENCES INC........ccoooiverrrinirnnninerrerinrensninsisesseninennes | vevnee | oo [ evveerinens [ W 2FE | 1,981,612 | e 113.280 ..1,983,990 4.600 03/24/2011 | 04/01/2021
375558 AU 7| GILEAD SCIENCES INC.......ccoovvmeririerrnrinererineensensssesenssessneenes | vennne | oo [ eevnervnens [ w2FE | viiiiiiinnn641,521 | L 113497 | e 729,791 | 843,000 | cooiiicnnB41,618 [ 0 [ 92 | 0 [0 [ 4400 4.420 12/06/2011 | 12/01/2021
377372 AA 5| GLAXOSMITHKLINE CAPITAL ..1,862,740 | ...... 104.968 1 .... 1,977,563 | o0 | e 16,133 | 0 [0 | 4375 5.280 06/29/2004 | 04/15/2014
377372 AD 9| GLAXOSMITHKLINE CAPITAL ..2,998,170 | ...... 121.707] .... 2,998,676 | ...coovvrrevrrrerinen [ (54) [ o0 |0 | 15650 | e 5.650 05/06/2008 | 05/15/2018
38238Q AM 8 ..1,002,050 | ...... 124896 .............1,248,960 | ..............1,000,000 | ............1,000,748 | ....cccccevivurnan0 [ oo @11) | i [0 [ 16800 | e 6.780 . 02/20/1998 | 02/01/2018
40414L AD 1 . 978,027 | ...... 113.146 .............1,108,838 | .................980,000 | ..oovorieeern978,297 | o0 [ i 109 | 0 [0 [ 5375 5.400 ..52,675 | 02/07/2011 | 02/01/2021
40428E  JQ 3|HSBC BANK USA......c.coovmrrrincirnnrinnninerissisessssinssssssssssssesssssennee | vevnne | oo [ eevvneeinens [ W TFE | i, 2,842,500 | ...... 103.596 2,968,683 | ...oovvrvrrirriieen [ 28,120 [ 0 |0 | 4625 | 5490 [AO...... | coovrerrn 34,688 | e 138,750 | 10/19/2006 | 04/01/2014
406216 AV 3 |HALLIBURTON COMPANY ..2,179,366 | ...... 123.869 .... 2,174,696 | ..o [ i (1,362) | iiciiiiieenn0 |0 | 105,900 | e 5.820 ...127,853 | 09/11/2008 | 09/15/2018
415864 AJ 6 ..2,996,850 | ...... 109.815] .... 2,997,856 | ..ceovrevrrrerinen0 [ eeiiiciinnn83 [ 0 |0 | 5750 | 5.760 ....172,500 | 05/12/2008 | 05/15/2018
428236 AM  5|HEWLETT-PACKARD CO ...2,500,247 | ...... 107436 .... 2,499,928 | .oovvvriierireeenn0 | (228 | 0 | 0 | 5400 | 5.390 ....135,000 | 03/09/2007 | 03/01/2017
428236 AS 2 |HEWLETT-PACKARD CO.......covvvmmrmrrerierinreiesninerirerinsssenisninenes | vevnee | oo [ eveerronens [ W 2FE | v 414,718 | s 108.064 | .... cevrerrnnreeen 14800 | 0 | (7) [ 0 |0 | 105500 | e 5.500 02/25/2008 | 03/01/2018
437076 AP 7|HOME DEPOT INC......cooovervrrrnrrerierineersseisnneissnsenissesssssssessesssnsees | vennne | oo [ eveneevnens [ W TFE | tiiiiiinrr.986,090 | ... 114.095] ..............1,140,956 | ..............1,000,000 | .....ccccorrernn. 994,416 | ..oovervrinrieend0 | i 1462 | 0 [0 | 5,400 | 5.590 10/20/2006 | 03/01/2016
437076 AR 3 [HOME DEPOT INC......ccoeuririirrirririniceercneirensisnerseisenssenseeseanienses | sevene | oo | eevrvenvenne | SIFE | 1,988,580 | ... 104.532f ..............2,090,655 | ..............2,000,000 | .............. 1,998,120 | .ovvvcvevrvrene0 | i 787 | 0 0 | 5250 | e 5.340 12/13/2006 | 12/16/2013
438516 AZ 9 |HONEYWELL INTERNATIONAL........oovvvmerirererneerseirnerinnrnsnnneniscennnns | vevenne [ oo [ evveerinens [ W TFE | i 2,742,627 | ... 118.361| .o 3,252,579 | ..ccer.nn2,748,000 | oo 2,744,398 | ..o [ e300 [ 0 |0 | 5000 | e 5.020 06/04/2009 | 02/15/2019
453258 AU 9|INCOLTD...ovoeirriinirierieeieerseisenisnissessensssissesssssssessssssesssssssonnes | vevenne | oo | evveneevnnns [ 2FE | 2,077,140 | e 109.977] .... 2,023,863 | ..o [ o197 | 0 | viiiinieenl0 | 5,700 e 5.230 11/10/2004 | 10/15/2015
459200 AS  0|IBM CORP........ccoovirrrirricrireernceissiserisesiesssensssssssssssssessenssnsennee | vevnee | oo | evesnronens [ WTFE | 1,051,260 | ... 135.176] .............1,351,765 | ..............1,000,000 | .......c...... 1,036,971 | o0 [ v (1,501) | o0 [0 [ 6,500 | e 6.120 12/04/1998 | 01/15/2028
459200 GM 7 |IBM CORP........cecoiirinriierieeirneerseissrsesisssssensssesssssssssssssssssessnee | vennne | oo | eevennevnens [ W TFE | i 1,764,145 | L. 133.727] ... 1,674,635 | .ooovveverrerrncn0 [ ieiieeenn(26,931) | oo [0 [ i 7625 e 5.120 06/05/2009 | 10/15/2018
460146 BU 6 |INTERNATIONAL PAPER CO......ccoermrverrvmnniernerernsisnerensnsssissnsnanns | eovens | oo [vvrvnronnn [ W 2FE | 11,995,900 | ... 108.020 ..1,998,840 03/14/2003 | 04/01/2015
46625H CE 8| JPMORGAN CHASE & CO.......coconvrvmrrneririnenisssisesinsnsnensseisssnenees. | evneee | o [woveriveeens | WIFE | 2,845,140 | ... 107.786| ..............3,233,596 | ..............3,000,000 | .......c...... 2,952,675 10/19/2006 | 03/01/2015
476556 CM  5[JERSEY CENTRAL PWR & LT.....ccorvvvivrenrirernnircrnrneereninensnneineninns | eoveee | oo [evvriveonnn [ W 2FE | 1i0000.2,027,520 | ... 1141791 ... 2,011,274 | o0 [ iied(3.215) | 0 | iiiinienl0 | e 5,625 5.430 12/06/2006 | 05/01/2016
478366 AX 5|JOHNSON CONTROLS INC........covvemieriririrererinnrienieeesenissessniennnes | vevenee | oo [ eveerrinens [ 2FE | i, 1,982,910 | oo 109.393] ..............2,187,865 | ..............2,000,000 | .......c...... 1,985,565 | ...ovvvvrcrererrnens0 [ v 1,330 | o0 [0 [ 4250 | 4.350 02/02/2011 | 03/01/2021
491674 BE 6|KENTUCKY UTILITIES......cccosvemriirrirnerierenenrnniserssenissenenssssissssennes | vennne | oo [ evennennens [ WTFE | 1,215,631 | e 108.410] .............1,322,607 | ..............1,220,000 | ....ccccooeec. 1,216,237 | covvvvencrrerrnen0 [ i 374 | 0 [0 [ 1. 3.250 | e 3.290 07/07/2011 | 11/01/2020
49327X AB 6 [KEY BANK NA......ooiiiiiirinneercnnncresssissinnenensssssenensesnsnniens | evvenee | oo | eonrveveens | W2FE [ iii00000.3,025,650 | ... 110.496 ..3,010,148 03/09/2007 | 03/03/2016
494368 BB 8| KIMBERLY-CLARK CORP........cocosurirmrrmerinrinenissirserisensnenssssessnsnnns | vevnee | oo | evenerinens [ WTFE | 2,155,540 | ... 122.316 .... s 2,085,560 04/03/2008 | 08/01/2017
501044 CF  6|KROGER CO......cecovrrimrinrirneriseiseiinnsissssesissessssssssisssssssssssssssnnne | vevonse | oo | evvvnrvnnn | 2FE | 000, 2,985,750 | ... 107.840] ..............3,235,229 | ..............3,000,000 | .......c...... 2,996,439 | oo | 1,523 | 0 |0 | 4950 | 5.010 02/23/2005 | 01/15/2015
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52517P  F6 3 |LEHMAN BROTHERS HLDG.........ccccovivierimrinrinerrerinnencnisniseiennns | woveeen | oo | cevvevennens | veren | v 165,085 | e, 23.375 oo 467,500 | ...ocooonee. 2,000,000 | .ooovrerrienne 168,657 | ..ccovuuee O [ s 0 | om0 | i 5.500......... 0.000 [AO..... | covvvrrmrrrercrenn0 [ v 0 | 10/20/2006 | 04/04/2016
52517P VW O |LEHMAN BROTHERS HLDG.........ccocosiurrineenreinerrierinseneesseesennnnes | eoneeen | oo | eeevenneons | oo [ v 165,332 | oici, 23.375] .o 467,500 | .............2,000,000 | ..ooovirenneene 167,826 | ..coo.ec. {0 0 | o0 | i 4.800]......... 0.000 [ MS...... 02/18/2004 | 03/13/2014
53117C AJ  1|LIBERTY PROPERTY LP.....ccserervririinrriernerernsississisenssssenssssssssenss | covnee | oo | vervenenens | «2FE | iiiii.3,964,160 | ... 106.928 1 ..............4,277,138 | ..............4,000,000 | .............. 3,990,555 | ..ovvercvriviennen0 [ 3,885 | 0 |0 | 5125 ........ 5.240|JD....... 03/01/2005 | 03/02/2015
532457 AM O [ELILILLY & CO...voveeereceeeeeeeeceeieseeniessssssessssssssesssssssnssssssssesssnes | eovnees | oo [everinnenn | WIFE | 2,113,750 | ... 1422771 .............2,845547 | ..............2,000,000 | ......ccoo..c. 2,079,821 | v [ iiiicna(d,230) [ 0 | 0 | 7125 ......... 6.640|JD....... 09/10/2001 | 06/01/2025
532457 AX B [ELILILLY & CO..oovviiriieeicseieienissienississenisensnsssssensssssssessnees | eonene | oo [everineonen [ WIFE ] viiiii.899,610 | ..o 114.5951 .............1,145,950 | ..............1,000,000 | ...ccoce0erere952,926 | o0 | cviiiiecnan 7,506 | 0 | 0 | 4500 ......... 5.550 | MS...... 06/07/2004 | 03/15/2018
532457 BB 3|ELILILLY & CO...ovvvirierinricrisrinrrienineiieniesessseinsssenisessssssseninnes | vevenee | oo [ evenrronens [ W TFE | 000,999,300 | ... 116.504 | .............1,165,048 | ..............1,000,000 | .....cc.c..c.....999,580 | .ovooivririrvrrnn0 [ v (T) ] i [0 [ 5.200]......... 5.200 [ MS...... 03/07/2007 | 03/15/2017
548661 CK 1|LOWES COMPANIES INC.......cocoovmrimrernmrineirnerinsnnsseriseesensseessssinnnnes | vennne | oo [ evvsrivnens [ WTFE | ciiiinn. 1,987,540 | ... 115.926] .............2,318,535 | ..............2,000,000 | ....ccccoecc.,994,320 | oooirivrriirrncn0 [ v 1,089 | i [0 | 5400 | e 5.480 [AO...... 03/09/2007 | 10/15/2016
548661 CN 5[LOWES COMPANIES INC.......cccorvvvrivremrirenniernninserenssissnssissnssnenss | eovene | oo [vervsvonnn [ WIFE ] 1,015,990 | . 121.499 . 07/24/2008 | 09/15/2017
55259P AE 6 |M&I MARSHALL & ILSLEY BK.......ccovereriercriireerinerinenireessnesenssnenes | vneee | oo | vevevneriens | WAFE | 0. 3,992,480 | ..... 108.681] .... 3,997,714 06/13/2005 | 06/16/2015
564759 PS 1|MANUF & TRADERS TRUST CO.......ccccovvumevinmrimnicnirverveniisnnisnionnns | vevnee [ oo [ eveenieen [ SIFE | 101,999,960 | ... 101.500] .... 2,000,045 | ...ocovrvrrerinenen0 [ 0 |0 | 5.585 | ......... 5.580|JD....... 09/28/2006 | 12/28/2020
564759 QB 7 |MANUF & TRADERS TRUST CO......ccccovvvmerimrenmrrnnrnerirerenenssninnees | vevnee | oo [ evcenrinen [ WTFE | 121,000,000 | ... 102.500] ... 1,000,000 | .cooovvrrverirerrnens0 [0 | 0 [0 [ 5.629]......... 5.620 | JD....... 11/28/2006 | 12/01/2021
56585A AD 4 [MARATHON PETROLEUM CORP..........ccosvvemerirmrrmerrereneerssiseniinnnns | venene | oo | veverneriens | 2 2FE | i 654,712 | oo 117.286 | ..cvvereen. 768,229 | ooiier655,000 | coocierennnB54,740 | o0 [ 5 | 0 [0 | 50125 5120 [ MS.. 33,569 | 11/21/2011 | 03/01/2021
574599 BC  9|MASCO CORP......ccovrvmrirerieririinniserienississnisnisessnssisessessssninnes | vevnee | oo [ evveenionens [ WOFE | ciii00.3,979,240 | ... 104.749 ,189,960 ..3,993,848 192,000 | 06/07/2005 | 06/15/2015
58013M EE 0| MCDONALDS CORP........cccrseermrrrirnerierineersnissessensssssnenssssssesssnees | vevnne | oo | evvveerinens [ W TFE | 2,606,425 | ... 120.636] ..............3,015,909 2,568,183 ....133,750 | 06/09/2009 | 03/01/2018
582834 AM 9 [MEAD CORP.........ccoeveierrrriereiieisiesessseisssesessssessesesssssssssssnsessssens | eveenee | oo | eoesensenies | n2FE [ covviieinnnnn. 754,060 | ... 115.975 869,813 | .... 750,000 | .ooovieeeene 751,252 | o0 | iiieececd(380) | o0 | il 0 | s 7.350......... 7.290 02/26/1997 | 03/01/2017
587405 AB 7 |MERCBANKSHARES CORP.........cccovvemirmnrinerircrrncrieneseessssssessinenns | vevnne | oo [ eeverrrinens [ w2FE | 1,973,880 | ... 101147 | v 2,022,940 | oo 2,000,000 21,998,753 | o0 | 2,999 | 0 | 0 | s 4.625]......... 4.790 09/29/2003 | 04/15/2013
589331 AE 7 |MERCK & COINC.....cocoovirerrierinerrnrineiinsrissisnesiseissesisssissssnsssssssnns | eevinne | oo [ evvenrvenns [ WTFE | 1,939,850 | ... 129.031] ..............2,580,631 1,955,033 [ ooovvevrrrerrnens0 [ i 1,126 | 0 [0 [ 5,950 | e 6.130 02/18/2004 | 12/01/2028
589331 AK  3|MERCK & COINC......cccovvrverimrireriirinrisnninnrinerisnessnsesnisensensnnenes | vevnee | oo [ evveenonens [ WTFE | 1,982,020 | ... 108.959 ,179,181 ..1,995,217 02/15/2005 | 03/01/2015
59018Y SU 6 MERRILL LYNCH & CO....cccovvvrririrrerirerineerssniseisseessssnensssesssesens | oneee | oo | vevevseriens | WAFE | 01,995,020 | ... 104.094 | .... 1,999,239 01/29/2004 | 02/03/2014
59562V AK 3 |MIDAMERICAN ENERGY CO.......cocvvnrirerniircrrnineernnnersnseeressensnnes | vevvens | oo | evvriveens [ 2FE | v 1,990,445 | ... 104.736 | .............2,094,735 | ..............2,000,000 | .......c...... 1,998,563 | ..oovrvvvrrvrivirenns0 | v 1,000 | o0 [0 | 5,000 | e 5.060 03/31/2004 | 02/15/2014
61166W AF 8| MONSANTO CO......cecovrrrerirrirnrrerneriserneriereseessenssesssesssessssensssnsnees. | vevnee | oo | eevvnerinens [ W TFE | vt 767,498 | e 118438 | ..o 911,975 | i 770,000 | oo 768,458 [ 0 [ e 176 | 0 [0 [ 50125 5.160 04/10/2008 | 04/15/2018
617446 HD 4| MORGAN STANLEY.......ccovviirirmiririnrirerneincrnniseirenisersenssnssssenssinenss | eoneeee | oo [evervneonen [ WIFE ] 022,160,520 | ... 123.666 | .... 2,133,020 | o0 [ BT | 0 | iiiieenl0 | e 7.250 | e 6.610 04/09/2003 | 04/01/2032
61746S BR 9|MORGAN STANLEY . ...1,961,800 | ...... 108.673] .... 1,985,858 | ...coovverrerrncns0 [ v, 310 | o0 [0 [ 5375 | 5.640 10/20/2006 | 10/15/2015
61980A AC 7 [MOTIVA ENTERPRISES.......c.coovvureierinernerierenenrsneiserisssssssnisnsnees | cenees | oo | vevenseennes | o AFE | i 863,305 | ...... 121.157] .............1,048,008 | .................865,000 | .....cccc..0...863,692 [ .oooovvrrvrrrerrnen0 [ i 118 | 0 [0 | 5750 | e 5.770 01/06/2010 | 01/15/2020
629568 AQ 9[NABORS INDUSTRIES INC........ccovvvrivreririiririnies 902,943 | ...... 117.882] .............1,063,872 | .................894,000 | ...............899,489 | ...ccoovirinrnnn0 [ eiiiiiiaicccs(978) | o [0 [ 6,150 | i 6.000 10/16/2008 | 02/15/2018
63534P AE 7 [NATIONAL CITY BANK......coorvvermeerrrinererinrniessneenssesenssssssssssensene | vonnee | oo | veverservens | W AFE | 1,992,470 | ... 113.867 | ..oovoeerrnn2,277,349 | ............2,000,000 | ..o 1,996,482 | o0 [ i 712 | 0 [0 [ 1 5.250 [ e 5.290 03/09/2007 | 12/15/2016
637432 DC 6| NATIONAL RURAL UTILITIES......c.cosvesermneinerrerirneirseeseissessesisennns | vevnne [ oo [ evverevnen [ WAFE | 1,953,100 | ... 104.873] .............2,097 476 | ..............2,000,000 | ..............1,990,952 | ..ooorvvrrvnrirncns0 [ v 7,087 | i [0 [ i 4750 | 5.140 03/09/2007 | 03/01/2014
637432 ML 6|NATIONAL RURAL UTILITIES........coccrmmvmmrmerrerrnrennnsnisenveninennes | vevree [ oo [ evverrinen [ W TFE | riiii00000.999,000 | ... 102.783] .... X , cerrernnneeen 999,412 | 0 | 187 [0 |0 | 1900 | 1.920 10/25/2010 | 11/01/2015
638585 AN 9| NATIONSBANK CORP........ccocomrrierirrirreineinersssinenssneseessssssssssnenses | sevnne | oo | evennennens [ 2FE |t 1,034,440 | ... 113.780 | .ovoererne 1,137,808 | ..cooovrrnne 1,000,000 | ..coooverennee 1,007,955 | .coovrrnerrerrnen0 [ eieiienennn(2,826) | o0 [0 [ i 7750 | e 7.400 02/07/1997 | 08/15/2015
63946B AD 2 [NBC UNIVERSAL INC......ccceervrmrirrirnrinerisnnerernnissiessseissnssenerssnnens | vevens | oo | evsevveens | 2FE | v 2,995,837 | ... 117.302f ..............3,519,077 | ..............3,000,000 | .............. 2,996,348 | ...occvivrvreeenn0 | i 155 | 0 0 [ 5150 5.160 08/25/2011 | 04/30/2020
651229 AG 1|NEWELL RUBBERMAID INC........ccosvverrrrerrnerirerineerneenessnsersnensseenes | vevnne | oo | evvervinens [ W 2FE |t 1,784,648 | ... 119469 ..............2,138,505 | .............1,790,000 | ...cvvveneee 1,786,614 | o0 [ 280 | o0 [0 [ 1 6.250 | e 6.280 03/25/2008 | 04/15/2018
652482 BG 4 |NEWS AMERICA INC......coooonvrirriinrineierineisenisssisnsssssssessssssssesenes | eevnne | oo [ evvenrineens [ 2FE | 1,999,340 | ... 108.810] .... 1,999,761 | .ooovvivriirerrnen0 [ 31 | 0 [0 [ 5300 | e 5.300 12/06/2006 | 12/15/2014
65473Q AL 7 [NISOURCE FINANCE CORP........coovvemrrrerimerierirneersnissrssenssnnsnensene | conene | oo | veverneviens | «2FE | oiiiii0.2,062,140 | ..... 106.777] ..............2,135,554 | ..............2,000,000 | .......c...... 2,012,131 | o0 [ (TAT8) [ 0 |0 | 5400 | e 4.980 01/24/2005 | 07/15/2014
655844 AQ 1|NORFOLK SOUTHERN CORP........ccooomirimmeierimmrnerieresnennseessesinnnnns | vevnne | oo [ evvsrinnens [ 2FE | 4,961,120 | .. 141.985] .... 47746843 | oo [ (24,689 [ 0 |0 | 7250 | e 5.540 05/29/2003 | 02/15/2031
665859 AN 4 [NORTHERN TRUST CORP........... 8.544 ..2,991,792 07/30/2012 | 08/02/2022
66938F JU 9| NORWEST CORP........ccosvvimrrrerinerrerineersenssssnssenseneseessensssssssesssnssns | wevneee | o [ woneennens | W TFE | iiiiinnn...993,660 | ... 109.398 12/18/1997 | 12/15/2027
B7019E AB  3[NSTAR.....cooiiiririenriineineiieninsiseensssesssssssessssssssesssssssssssesssesssees | connees | oo | vevevseniens | 2w 2FE | iviiinii....644,586 | ... 114.957 | v TAT,224 | ......650,000 | oo 645,988 [ o0 [ ieiiien8B0 | i [0 [ 4500 | 4.600 11/12/2009 | 11/15/2019
67021C AG  2|NSTAR ELECTRIC CO.....ccovvverrrrerierinrercerinissenenssssnensenessesssssens | eoneeen | oo | covvvvvenene | WIFE | 02,149,005 | ....... 99.375| .2, 141,535 | 2,155,000 | 2,149,169 | o0 | e 73 | 0 [0 | 2,375 2.400 10/09/2012 | 10/15/2022
670346 AK  1|NUCOR CORP........cocvreririrrrineinerinnisnenisnisenssssisssssssessssessassesenss | sennse | oo [ evvesnennens [ W TFE | 2,927,451 | i 121.406 .3,569,363 | .............2,940,000 | .cooerrnnni2,932,175 | o0 | 993 | 0 [0 | 5,850 | e 5.900 07/24/2008 | 06/01/2018
682134 AC 5[ OMNICOM GROUP INC.......ccvverirrmrrrrirmrirerinirnsirersnisssensssssssssessnnne | eonene | oo [verinronnn [ W 2FE | 11,300,485 | ... 112.369 ,466,416 08/02/2010 | 08/15/2020
68233D AT 4|ONCOR ELECTRIC DELIVERY 985,470 | ...... 128.597] ..............1,285,976 05/01/2002 | 05/01/2032
68402L AC 8| ORACLE CORP.......cccooeviriiiiriseisnieiieniens 3,978,597 | ...... 112796 | ..o 4,511,871 | ..oeverren4,000,000 | ..o 3,992,000 | o0 | eiiiinnn2,236 | 0 |0 | 5,250 | 5.320 06/12/2006 | 01/15/2016
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693476 AT 0|PNC FUNDING CORP V2FE 2,952,810 | .. 111.391] covvvrneees 3,341,748 | ..ccevennee. 3,000,000 | ...oovvrnee 2,982,266 | ...oovvvvrrenrencn | i 5.274 | 0 | 0 [ 005250 [ 1 5ATO [ MNL | e 20,125 | oo 157,500 | 03/12/2007 | 11/15/2015
693506 BB 2| PPG INDUSTRIES INC.......cocoomrimrrrnmrrneirerineinerieseseesseninseessssssnsenns | sevnne | oo [ eevenevnens [ 2FE | 1iii00.2,923,638 | ......123.788 | ..............3,620,819 | ..............2,925,000 | ..oocvoneeene 2,923,719 | oo [ eiiiincn(246) [ e | 0 [ 16650 | ... .8.650 [ MS.o | e 57,273 | v 194,513 | 03/13/2008 | 03/15/2018
693510 AQ 6| PPL ELECTRIC UTILITIES CORP......c.ccovvrmvrnriraneirmsisnrienenseissnesnees | eveene | o [ verrivenns | WIFE | 002,989,950 | ......100.443 ] ..............3,013,299 | ..............3,000,000 | .............. 2,990,213 08/21/2012 | 09/01/2022
694308 GD 3 |PACIFIC GAS & ELECTRIC........cccovverirererrnerieriscerssninersssssnensseninee | vevnee | oo [ eevvrrinen [ WTFE | 002,995,410 | ......104.751 | ..............3,142,546 | ..............3,000,000 | ......o..c.... 2,999,138 03/18/2004 | 03/01/2014
71343P AB 7 |PEPSIAMERICAS INC 1,994,607 05/11/2005 | 05/15/2017
717081 DB 6|PFIZER INC......ccevvverierririiriseierineesenisnisesisssnesienssssssssssssnenins | vevnee | oo [ eevvenenens [ WTFE | 2,713,100 | ......126.077 | ..............3,151,936 | ..............2,500,000 | .........c.... 2,647,071 06/04/2009 | 03/15/2019
72447X AD 9 |PITNEY BOWES INC.....ovoeeeeeeeeiseeceieseseeseessiessessessesssenssnsessesssinses | evvenne | oo | evenrevniens | 2FE | i 2,436,350 | ......105.205 | ..............2,630,140 | ..............2,500,000 | .............. 2,461,072 07/24/2008 | 03/15/2018
74005P AL 8|PRAXAIRINC ..1,999,548 05/27/2003 | 06/01/2013
74005P AP 9 [PRAXAIR INC 03/07/2007 | 03/15/2017
74005P BB 9 |PRAXAIRINC 1,496,881 07/30/2012 | 08/15/2022
742718 BZ 1|PROCTER & GAMBLE CO.......ccccovurimerirenirinrrnerinenreneseessnssensnsnns | vevnee | oo [ evvvnrvnen [ WTFE | 2,044,460 | ......112.266 | ..............2,245,337 | ..............2,000,000 | ....c.oouce. 2,013,436 02/11/2004 | 12/15/2015
744448 CB 5|PUBLIC SERVICE CO OF COLORADO 843,758 08/06/2008 | 08/01/2018
744448 CC 3|PUBLIC SERVICE CO OF COLORADO 1,609,033 06/05/2009 | 06/01/2019
755111 AJ  0|RAYTHEON COMPANY 03/27/1998 | 03/15/2018
771196 AS 1 [ROCHE HOLDINGS INC.......cocrvrvrirninnireiniiserenseerensssissmsssssenssnsssesenss | eovnne | oo [vvrinronnn [ WIFE | 002,622,625 | ... 124,479 | ............3,111,975 | ..............2,500,000 | ....ccoornee. 2,584,857 06/09/2009 | 03/01/2019
78387G AL 7 |SBC COMMUNICATIONS 1,988,188 10/19/2006 | 06/15/2016
78573A AA 8 |SABMILLER HOLDINGS INC 1,493,383 01/10/2012 | 01/15/2022
786514 BM 0|SAFEWAY INC 01/19/2005 | 08/15/2014
806605 AE 1|SCHERING-PLOUGH CORP 02/24/2004 | 12/01/2013
806605 AG 6|MERCK& COINC 11/21/2003 | 12/01/2033
828807 BM 8|SIMON PROPERTY GROUP LP 09/14/2005 | 06/15/2015
83614K AA 7 |SOURCE GASLLC 3,993,681 04/11/2007 | 04/01/2017
837004 BW 9|SOUTH CAROLINA ELEC & GAS. R 1,953,211 08/06/2003 | 01/15/2033
843646 AF 7| SOUTHERN POWER CO......c.coovvuerierieninrinseinseiseriessssessssessssssssnss | sevnne | oo [ eevenrvnens [ 2FE | 002,911,170 | ......108.447 | ..............3,253,436 | ..............3,000,000 | ....c.o..c.... 2,975,479 02/10/2004 | 07/15/2015
8447THB AF 9|SOUTHTRUST BK BIRMGHAM AFE L ...1,563,808 1,598,976 11/10/2003 | 03/01/2013
84603M EX 0|SOVEREIGN BANK . v 1,981,700 | ........99.996 | ..............1,999,920 | ..............2,000,000 | .......cooeee. 1,998,975 12/06/2006 | 03/15/2013
857477 AD 5|STATE STREET CORP. AFE] .. 3,998,604 04/25/2007 | 04/30/2017
86787G AG 7 [SUNTRUST BANK . \ .3,256, , s 2,960,924 10/20/2006 | 09/01/2015
87612E AN 6|TARGET CORP AFE] 2,092,000 | ......117.226 | .....ccon.... 2,344,533 | .oovoonnen 2,000,000 | ..oovrrrnvnne 2,039,718 | covvvvenrrineeen0 [ i (10,030) | o0 | i [ e 5875 [ 105250 [ s | i 54,181 | 117,500 | 03/09/2007 | 07/15/2016
887315 BJ 7| TIME WARNER COMPANIES.........cccovivvermriveirnrrnenenssrenssissesensssssens | eovnnes | oo [vvrineennn [ W2FE | iii..2,908,000 | ......125.331] ..............3,133,283 | ..............2,500,000 | ....ccovrnee. 2,689,215 ...181,250 | 04/21/2005 | 10/15/2017
887317 AC 9| TIME WARNER INC.......covoevereereereerieeerisesneessesssnsinssnsesssesssnsessssnsen | eveneee | oo [ verierenne | n2FE | i 1,084,626 | ......117.069 | ..............1,276,058 | ..............1,090,000 | .............. 1,087,450 11/08/2006 | 11/15/2016
88732 AW 8| TIME WARNER CABLE INC 3,620,267 12/09/2009 | 02/01/2020
89233P 4B 9[TOYOTA MOTOR CREDIT CORP.........cccvvrvmrrrerinrireinerseriesnseninnee | vveee | oo | veverseeenns | AFE ] 2,085,820 | ......106.032] ..............2,120,648 | ..............2,000,000 | .............. 2,044,556 07/30/2010 | 06/17/2015
90333W AB 4|US BANK NA 1,016,950 02/21/2003 | 02/04/2014
904764 AH 0 [UNILEVER CAPITAL CORP... ..1,486,880 11/04/2002 | 11/15/2032
904764 AK 3|UNILEVER CAPITAL CORP... 534,449 . 535,000 02/09/2009 | 02/15/2019
907818 AZ 1|UNION PACIFIC CORP... 497,755 | ... 116.527 | ..ooovirrnne. 582,635 | ..cvivrernns 500,000 01/23/1996 | 02/01/2016
907834 AB 1|UNION PAC RES GROUP INC 745,658 893,850 750,000 10/10/1996 | 10/15/2026
911308 AA 2| UNITED PARCEL SERVICE...........ccocvemremeremrvecrsseesereessensseensisensenns | evveeee oo | evveerieene | AFE | 2,421,090 | .....137.157 | ..............2,743,156 | ..............2,000,000 | .............. 2,222,478 09/06/2001 | 04/01/2020
913017 BH 1[UNITED TECHNOLOGIES CORP ..2,965,876 10/20/2006 | 05/01/2015
91324P AM 4 |UNITEDHEALTH GROUP INC ...3,950,680 R 3,986,641 03/02/2005 | 03/15/2015
91913Y AM 2| VALERO ENERGY CORP......cocstireririiireiirersiirerssissensiesssssensssssnenes | vevvens | oo | eevsenenens | 2FE | v 1,998,180 | ......118.831] .............2,376,622 | ..............2,000,000 | ........0..... 1,998,998 06/05/2007 | 06/15/2017
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Showing all Long-Term BONDS Owned December 31 of Current Year
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1 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest
8 9 12 13 14 15 18 19 20 22
Rate Current

Used Year's Total
to Unrealized Current Other Than Foreign Admitted Amount Stated
NAIC Obtain Valuation Year's Temporary Exchange Amount Received Contractual
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92344G AW 6 [ VERIZON GLOBAL FDG CORP........cocrvverrimrieerieriierirerenieisiiesinns AFE] v 1,888,940 | ...... 110.943 | ..o 2,218,871 | oo 2,000,000 | .oovvvrnees 1,960,038 | ...ccooovvrverirncns0 | 13,053 | 0 [0 [ 14900 ... 5700 | MSci | 28,856 | e 98,000 09/15/2015
92344R AB 8| VERIZON NEW ENGLAND INC VAFE] 978,280 | e 103.102 | .cvovrernes 1,031,020 | .cooovrrnnee 1,000,000 | ..coovvvrrnene 997,716 | .ovvvevvrinrrieennd0 | i 2743 | 0 [0 [ 4750 05,050 | ADccc. | e 11,875 | 47,500 10/01/2013
929903 AE 2 A AFE] 2,966,790 | ... 104.366 | ..........c. 3,131,009 | oo 3,000,000 | .coccoeernn 2,994,007 | .oovvivrvrerecn0 | i 4,664 | 0 0 [ 4875 L5050 [ FALLL ....146,250 02/15/2014
931422 AE 9 W2FE| .. ..2,572,800 | ...... 116.869 2,921,727 | ..... 2,500,000 | .covrrrrnnn 2,549,654 | ..o [ eiiiiied(8,981) [ o0 |0 | 5250 | ..o 4,860 | U ....131,250 01/15/2019
94106L AS 8|WASTE MANAGEMENT INC ..1,991,960 | ...... 120.079| oo 2,401,590 | .ovvverend 2,000,000 03/15/2018
947075 AD 9| WEATHERFORD INTL LTD.....cccomurierirneerrrinnrirerirereneessninsiiseninnns | vevenee | oo [ eveerronens [ W 2FE | v 288,440 | ... 114.527 332,129 | ... 290,000 03/15/2018
949746 CR 0| WELLS FARGO & CO......ccovvervrerineineirsnrisersneriseesensessisssssssssnessnns | vevnne | oo [ evvesnevnens [ W TFE | 002,922,770 | e 107.3%4 ] ..............3,221,842 ....3,000,000 2,978,631 11/15/2014
959802 AB 5 [WESTERN UNION CO......cccovvvirernrieiniienninsrisinsisenssssssenssssssssnsns | eonens | oo [evvrvnrinen [ W 2FE | i 2,447,672 | ... 109.879 .... .2,382,180 | .. 2,168,000 ..2,345,165 10/01/2016
963320 AH 9| WHIRLPOOL CORP........oeverrrrierirererneersninsersessssessenssnesssnssssnnnins | sevnee | oo | evererinens [ 2FE | virieiirninn 745,365 | e 118.707 890,303 | .... 750,000 07/15/2016
976656 BX 5|WISCONSIN ELECTRIC POWER........cocovvvvviviirerneininerinnneeenensnenes | eoveeee | oo [everivvinen [ WIFE ] 01,912,620 | .. 101.482] .... 1,995,300 05/15/2013
013716 AT 2| ALCAN INC.....oovvvrrirrirrrererreerrcrisneseeissrsenisensssessensssssensessnesses | vevenee | A | ccvervnes [ WTFE | i0000..2,993,930 | ... 104.486 | .... 2,998,742 01/15/2014
013716 AV 7| ALCAN INC....oovvrrrrirrrireieriseineniseiseessssissnsenssssessessssesssssssssnssnns | vevenne | A | cecvvrcones [ WFE | . 1,981,860 | ... 109.595] ... . 1,994,656 06/01/2015
03746A AA 8| APACHE FINANCE CANADA.........cccovvimurmmnrrernernnnensessnsesssnssrenes | vevvene | A cvviiveinn | AFE | i 1,082,400 | ... 144.651 ,446,512 ..1,066,312 12/15/2029
063679 JJ 4 [BANK OF MONTREAL........cevevrerirersrseeesississisnsenissssesssesssnsessesssnses | eovenee | AL cveieeinnn [ WFE ] 1,955,728 | ... 106.010] ..............2,074,616 1,956,181 01/25/2016
064149 C8 8|BANK OF NOVA SCOTIA.......cervvmrirenrirernererssinsresrenssssnssssesnnns | eoveee | AL [ WFE ] iiin.2,496,000 | ... 114.768 2,869,221 | ... 2,500,000 2,496,619 01/13/2021
136069 DT 5| CANADIAN IMPERIAL BANK OF COMMERCE............cccoovvermevnmernerns | eovvee [ A ] v | WIFE | 1,634,313 | oo 106.400 | ...ooorvenee 1,739,640 | ..coovvreneee 1,635,000 1,634,548 01/27/2016
136375 BG 6| CANADIAN NATL RAILWAYS......ccooosvemvrnneinerrnerneniseessesesssssesensnns | evneee | A coveiiveeens | WIFE | 1i00010.2,230,830 | ... 145.773 | ... ..2,192,842 10/15/2031
136375 BR 2| CANADIAN NATL RAILWAYS......ccomvmmrnnrrrerrnrrrerneensinesinessnenses | eovneee | A coveviverens | WIFE | i 278,779 | e 120.159 .279,248 05/15/2018
136375 BT 8| CANADIAN NATL RAILWAYS......cooovvemvrinnerrserirnerneniseesssesensssssnenses | eovneee | A coveeiveeens | WIFE | i 747,105 | e 121486 .... 03/01/2019
292505 AB 0 ..1,951,360 | ...... 103.017] .... 1,995,052 10/15/2013
63307E AA 5|NATIONAL BANK OF CANADA ceevneeenennssenesensnnennne | vevonee | A v [ STFE | 1,264,671 | . 101.360] .... 1,264,874 . 01/30/2014
05252A BN 0 |AUSTRALIA & NEW ZEALAND BANKING GRP.........ccccccrevrmrevnnrinens | vevvee | F | eoviivea [ AFE | 1,493,895 | ... 106.384 | .... 1,495,972 | o0 | e 1127 | 0 0 [ 3250 .00 32330 [ MS. 48,750 03/01/2016
055451 AA  6|BHP BILLITON FINANCE USA LTD. . ..3,574,644 | ... 101.253] .... 3,694,351 | .vevveririieenend0 | 16,315 | 0 [0 | e 4,800 .........5.280 | AO....... ...177,600 04/15/2013
067316 AC 3| BACARDILTD....covvvererrreinerierierenensseisensssssssssensssesssesssssssssssessns | aevinee | F [ eevnernnes [ w2FE | i 598,764 | ...... 112,184 ................673,104 | .................600,000 | .....cccoocecn. 598,945 | ...ovevvrirrinend0 | 95 | 0 0 | 4500 .. 4.520 | . 01/15/2021
2027A0 EM 7| COMMONWEALTH BANK OF AUSTRALIA.... ..2,068,340 | ...... 105.7211 ... 22,033,760 | oo [ (14,654) | iviciiien0 | ciiiiiinnl0 | 00035001 ... 2.700 | MS.... 03/19/2015
20428A AE 9|CIE FINANCEMENT FONCIER 999,890 | ...... 101.572] .............1,015,720 | .............1,000,000 | ...ccoceeeeern999,941 | L0 [ 22 | e [0 | 0. 2.250 .00 2.250 [ MS...... 03/07/2014
23636A AB 7 |DANSKE BANKA/S........coovevriersrrerieresiresesiesisssesesssssessssssssesssnss | eovenee | F [ oeieeiiens [ WAFE ] 2,754,760 | ... 105.922] .... 2,755,033 | oovevcinrrreernen0 [ i 110 0 |0 | 3875 03880 | AO....... 04/14/2016
25244S AF 8 |DIAGEO FINANCE BV . ..2,171,084 | ... 104.918 | oo 2,176,357 | oovevvvvvrrireennn [ i 1,668 [ 0 | 0 | 103250 003330 [ U 01/15/2015
25600W AB 6| DNB NOR BOLIGKREDITT........cocummrrrererrneerersnsesnensenesensassisensenns | eevenee | F [ eovsecvnens [ WTFE | i 1,493,206 | ...... 106.318 | ..vvoerne 1,589,454 | .....ccooone 1,495,000 | ..cooverennee 1,493,767 | o0 [ 306 | 0 [0 [ 102,900 ... 2.920 [ MS..... 03/29/2016
268317 AB 0 |ELECTRICITE DE FRANCE... 2,744,425 | ... 122418 ... 3,060,450 | ....ccoeuee 2,500,000 | ..ccoe0eern2,667,864 | o0 | it (23,108) | 0 0 | 6500 ... 5190 | .. 01/26/2019
40052V AB 0|GRUPO BIMBO SAB DE CV 637,792 | ...... 108.818 699,700 | .... 643,000 | ..cccoeerreenn838,165 | o0 [ 373 | 0 [0 [ 4500 e 4600 | U 01/25/2022
404280 AF  6|HSBC HOLDINGS PLC.......cccovvurmrimneineirnnrirnerncniseesensessensesssssssssenes | vevense | F [ eecvnicvne [ WAFE | viiiii..989,052 | ... 131.932 ..1,000,000 | ooovveerree990,164 | o0 | e 79 |0 0 | 7,625 7720 | MNLL 05/17/2032
411349 AA 1{HANSON PLC........ccomvrrrrrcrrnrincnreninsesesissrnensenessessssssssssessensnee | vevonee | F [ evcvvvinens [ W3FE | i 1,744,723 | e, 109.750 1,760,000 21,753,202 | e | i 1433 |0 |0 | 8125|8240 | FALL... 08/15/2016
423012 AD  5|HEINEKEN NV.....cocoiirimrrinrrnneienisecssnissnsessesssessessissssssssssssnsssnns | vovonse | F | evcvneiinnn [ W2FE | 001,996,220 | ... 98.189 | ..vvrrrnes 1,963,780 | ..cooovvvnnee 2,000,000 1,996,244 04/01/2023
505861 AB  0|LAFARGE SA........ccccooomimmiineririnnicnninerenisnisnsissssesisssssssssnisnes | vevevee | F [ eceerene [ W3FE | ciiiin..2,061,080 | ... 111.750 2,235,000 | ..... 2,000,000 ..2,026,449 07/15/2016
55608) AE 8|MACQUARIE GROUP LTD.....ccovveeremrrrerierirseersnnsensenssensnensssninsees | woneees | F | vvvvnereen | WAFE ] 790,539 | ... 110.843 885,636 | .... 799,000 01/14/2021
636274 AC 6| NATIONAL GRID PLC........ccovvmireinrirernrncirsnnereseseirersniseesesssnessnnins | eovenee | F Lo [ W2FE | 11,995,700 | ... 116.316 | .... 1,997,995 | ..ocoiiviiieinnn0 [ 314 | 0 0 | n6.300 . 68320 [ FALLLL 08/01/2016
65504L AF 4| NOBLE HOLDING INTL LTD......cccovurmrrreriererncnsnnrerirenieeessensssnisnenes | vevnee | F [ ccvviine [ W 2FE | 1,496,617 | .. 110.567 | .... 1,497,115 [ o0 [ i 187 | 0 [0 | 4625 | ... 4650 [ MS..... 03/01/2021
66989G AA 8 NOVARTIS SECS INVEST LTD.....ccoomvrrmrrmerinceneerneeserisnenensseesnns | eneeee | F | vvvvserian | AFE ] 02,016,404 | ..... 119.361] .... . 22,017,480 | v | o216 | 0 |0 | 5125|5140 | FALLL. 02/10/2019
780097 AN 1 [ROYAL BANK OF SCOTLAND.......cccovvrervrrnremrireernernennnsseerenssnnssesennes | eovenee | F [ vviivvinn [ W3FE | viiii.994,190 | o 101.745 ,017,450 .999,103 11/12/2013
80105N AG 0| SANOFI-AVENTIS SA.......ovverireeeinernerinensnenisenssssessesssnssnenssssenens | eevneee | F [oveeineeens | WIFE | 2,142,830 | ... 113.284] ..............2,452,604 ..2,145,987 AT 03/29/2021
80932R AG 0| SCOTLAND INTL BV HBOS........ccocvvrvrirerineinrinnienseirennsissisenensseesnns | covnee | F | vevvvieens | W2FE | 1iin.3,788,560 | ... 100.740 | oo 4,029,600 3,986,113 32,607 | o0 | i | 4250 | ..oo.....5.120 [ MN....... 05/23/2013
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Identification nation Value Par Value Carrying Value Accretion Recognized Paid Accrued Year Acquired Date
822582 AS 1|SHELL INTERNATIONAL FINANCE VAFE] 1,991,340 | 1004111 ..............2,008,225 | .............. 2,000,000 | ..cocovvrnnne 1,991,589 [V T 249 | .......... 0 FA cooie | e 17,153 | o 0 | 08/14/2012| 08/21/2022
83364L AB 5|SOCIETE GENERALE V2FE | 1,891,153 | 106.270 | ..oo00rrn 2,013,817 | i 1,895,000 | ..coooverennee 1,893,296 (1 T 221 | oo 0 AO...... | v 21,490 | oo 108,963 | 04/12/2006 | 04/20/2016
87020L AA 4 |SWEDBANK HYPOTEK AB JAAFE] e 1,494758 L 106.470 1,496,000 03/21/2011| 03/28/2016
873144 AA 7|TXU AUSTRALIA HLDGS PTY ATFE] 4,291,200 | . 103.397 . 4,000,000 . 03/10/2005 | 11/15/2013
87927V AL 2 |TELECOM ITALIA CAPITAL V2FE | i 4919795 | L 104.499] .............5,225,000 | .............. 5,000,000 | ....ccouunees 4,980,988 10/13/2005 | 09/30/2014
92857W AK 6|VODAFONE GROUP PLC A FE] 1,978,880 | .. 1143441 .............2,286,882 | ..... 2,000,000 ..1,991,319 10/20/2006 | 03/15/2016
928670 AF 5|VOLKSWAGEN INTERNATIONAL FINANCE AFE] 1,985,620 | ... 104.913] ..............2,098,260 | .............. 2,000,000 ...1,990,361 03/23/2011 | 04/01/2016
92931N AB 6| WPP FINANCE CORP... W2FE] ... 2,038,720 | ... 106.345| ... 2,126,917 | e 2,000,000 | .coccoverenn 2,008,737 12/06/2006 | 06/15/2014
961214 AH 6| WESTPAC BANKING CORP.. | FE] . 3,000,000 ...2,991,893 05/16/2003 | 06/01/2018
961214 BK WESTPAC BANKING CORP.. AFE] 1,998,580 | . 115.635 . 2,000,000 ...1,998,847 L0 R 11/16/2009 | 11/19/2019
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations XXX | . 501,877,874 | ... 449,635,000 448,366,464 0 | s (166,352) | cvoovernceenririnrinan 0 PO 5,983,348 | ....... 22,744,348 |..... XXXeowwon [ e XXX..ooo
Industrial & Mi us (Unaffiliated) - Other Loan-Backed and Structured Sec
501673 AA  5[LAARENA FUNDING LLC......cocovvieriiiiirineieiinnisesniessssssenissieene 2AM | ... BT3,587 | L 109.965 ......oc0e.....630,748 | oo 573,587 | covvveieirinns 573,587 0 O e 0 D | e 1,952 | 43,914 | 04/13/1999 | 12/15/2026
74955E AA 7 [RGS (I&M) FUNDING CORP........oeveirmerineirerirenisesseessensessensseens S5AM | .............3,898,941 | ..... 118.519| .o 3,433,737 | e 2,897,204 | ... 3,375,138 (U I (85,798) | vvvvevrrrarrierina 0 D | i 18,948 | ....ccoooee. 284,216 | 05/26/2005 | 12/07/2022
921796 LE 6[VANDERBILT MTGE FINANCE . AFE] 182,480 | ... 104.529 ...182,498 182,319 08/22/2001 | 06/07/2027
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities XXX . 3,653,289 ..4,131,044 L0 R XXX...
3899999. Total - Industrial & Miscellaneous (Unaffiliated) XXX | 506,133,124 | .o 453,288,289 452,497,508 [ (252,303) | oo 0 XXX...
Totals
7799999. Total - ISSUET OBlIGAHONS........cvvrreiirsierieriseirsssissrsserissnssenssnnssssessrsssnsssnsensssesssnsssssssnensssssensssessnses | oonenen 491,695,015 | o XXXoivvinne | 100v...549,545,089 | .......... 485,235,000 488,120,150 | ..oovivvisvrinnnnc0 | oo (550,547) | cvorvvererrnrinniin 0 XXX...
7899999. Total - Residential Mortgage-Backed SECUMHES. ...ttt ...12,319 XXX...
8099999. Total - Other Loan-Backed and Structured SECUMHES. ... ..vowerrrrrrerieieisciseisie e snrenns ..(85,951)
8399999. Grand Total - Bonds 493,843,281 .(624,179)| ...
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r Share Other Total Foreign
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CusIpP g of Per Per Carrying Fair Fair Actual but During but Increase/ (Amortization)/ Impairment B./A.C.V. in Desig- Date
Identification Description Code| n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscell (Unaffiliated)
151327 20 2| CENTAUR FUNDING CORP.......coooiiriririmrinnissrsssnissnnsnnes | ........ | | ......... 3,000.000 | ......... 1,000.00 | ......0.000 | ..oocornneens 3,990,630 | 1,250.620 3,751,875 3,990,630 24,970 | i 272,400 | 0 | {0 (V1 [P |1 ST 0 | P2UFE... | 06/17/2005
8499999, Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated).........coviiviiiinisiisiisiserscisninns .. 3,990,630 |...XXX..... 3,751,875 3,990,630 24,970 | .o 272,400 | o0 | i 0 LXK [l XXX
8999999. TOtAl = PrEFEITEA SHOCKS.......vvvvrereieeieciieieci ettt nnnns | cnneiissnie 3,990,630 |...XXX..... 3,751,875 3,990,630 24,970 | oo 272,400 | o0 | i) 0 XXX [ XXX
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16

F

0 Rate Per Current Total

r Share Year's Total Foreign

e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC

i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market

CusIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired

9899998. Total - Preferred Stock from SECHON 1. enesnesens | cooes 3,990,630 |....... O SN RN 3,751,875 | oo, 3,990,630 | ..ooiiinniinns 24,970 | .o 272,400 | o0 |0 0 | XXX XXX
9899999. Total - Preferred and Common Stock SRR [ 3,990,630 |....... ), 0.0 G IO 3,751,875 | v, 3,990,630 | ..cooovrernrenns 24970 | ..o 272,400 | cooovvvvririineen0 | 0 | 0 | XXX..... XX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total $ value (included in Column 8) of all such issues §$.......... 0
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SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends

Bonds - U.S. Government

912828 RX 0|UNITED STATES OF AMERICA TREASURY....... ‘ 02/01/2012 | VARIOUS 3,322,000 ...3,300,000 2,419
0599999. TOl - BONAS = U.S. GOVEIMIMENL... ...ttt s s R 8 eEE£E 80 E o0 E SR eeEoEEeEfoEEEEfoEE R e E S8 E oL E RS E R S8 EfEE SRR E S8R E SRt 3,322,000 3,300,000 [ ..o 2,419
Bonds - Industrial and Miscellaneous
03523T BP 2| ANHEUSER-BUSCH INBEV WORLDWIDE 07/11/2012 | BANK OF AMERICA.........coootiirieiiiiessiesiesesesssssse st esssssssssssssessessseees | nssssesssessseessesssssssessesssenssenes 1,492,770 | oo 1,500,000 | .ovoovvrrrririreeinens 0
071813 BF 5|BAXTER INTERNATIONAL INC.... 08/08/2012 [ UBS, AG.......oouirueimseimmeriaeesessseessseessessssssse st s sss st ssb e sssens | finebssessesss st sesssenen 1,991,340 22,000,000 | v 0
24422E RT 8| JOHN DEERE CAPITAL CORP.......covriiirrieiieieiesissiesisisssesssse s ssssessnes 06/26/2012 | DEUTSCHE-ALEX BROWN, EUROPE..........coosiiiriiriririeinnisienisssiesississssissss | sonessssssessssssssssssssnsssssessssens 1,495,890 1,500,000 | cooovrrieirieiiiis 0
52517P  F6 3 |LEHMAN BROTHERS HLDG.........ccoouirirrireerieinerierieeesessssisensssssnessenes 10/01/2012 | CAPITALIZED INTEREST........ouvuueimmeriuieieessensseesesssssssessesssssesssessssssessessssessnee | sesssssssesssesssesssesssesssessssssssssesssasssssssanes | sesssssssesssesssesssesssnsssessnsssnns [V RN 245841 | oo 0
52517P VW 0 [LEHMAN BROTHERS HLDG........ccovuriimiiriirneieiieiiesessesss s sseees 10/01/2012 | CAPITALIZED INTEREST ......coutiumiiriiiiiisiiseisssisssisssssesssesssesessessssssssssesssesssnes | cossessssssesssessssssssssssssssssssesssessssesssesssnes | sessassssssssssssessssssnnsssssssnsssnns (1 RN 256,358 | oo 0
665859 AN 4| NORTHERN TRUST CORP......cccovviririerriirierireriseesesisesessesssessesessenns 07/30/2012 | BANK OF AMERICA..........oviiririeiierinsisisisesiessssssssessss st ssessssssessessssssasssssssssns | soessssssssssessassssssessssssssssssessansns 2,991,510 3,000,000 | .ovvorrirrireiieiiin 0
67021C AG  2|NSTAR ELECTRIC CO....cecoureriririreireeiseineiissisesiesiseenns 10/09/2012 | GOLDMAN SACHS.........coumiimiiaiiieiisesisseissssise st sssss st sssssssins | cosessssissssssessses st ssssises 2,149,095 02,155,000 | v 0
69351U AQ 6| PPL ELECTRIC UTILITIES CORP.......ccovvvriirrcrsireieris s essssnes 08/21/2012 | CITIGROUP GLOBAL MARKETS INC........vvurirriiireriieieiesessssesesssesssssssessssens | sonessssssessnssessssssssssssssessssens 2,989,950 3,000,000 | .ooovrrvrerrieiiiins 0
T4005P BB 9 [PRAXAIR INC ...ttt 07/30/2012 | CHASE SECURITIES........cuuuiiimrireereiseiseisessssessesssssesssssssssse st sssessssssssssssssssns | ossissesssessssssessssssssesssssssnsssnenes 1,496,775 | covoveeeeeeieeieeseise e 1,500,000 | c.ooverererireireenne 0
78573A AA 8| SABMILLER HOLDINGS INC......ccvvvririireririeirerisisensiesssesesssiessssssssssenes 01/10/2012 | MORGAN STANLEY DEAN WITTER........coviiiieriniirerisinirsienssiessesssssssssssesnnss | sonessssssessssssssessssssssssssesssens 1,492,830 1,500,000 | cooovrrieiiciiiis 0
40052V AB 0|GRUPO BIMBO SAB DE CV F 01/18/2012 | CITIGROUP GLOBAL MARKETS INC........vuuuteuuiimirierisesiesisseessesssessessseessesssee | sesesssesssessssssssessessssesssesssssssssssssssesssenes | sessssesssesssnesssesssssssesssesssnesssesssessns 637,792 643,000 | oooovvernrerierins 0
423012 AD 5| HEINEKEN NV....oiiiiiiiiiiiiciciesiseie et F 10/02/2012 | CREDIT SUISSE FIRST BOSTON.......couiimimmiireiineriseeseesseisesssessesssessassssnsssns | coreesssisessssssssssssssssssessssssns 1,996,220 12,000,000 | v 0
822582 AS  1|SHELL INTERNATIONAL FINANCE........ccccouvnirinniiniiniiines F 08/14/2012 | MORGAN STANLEY DEAN WITTER........cviiiiiiiriiiiiiniiiseiesssssesssessnsessnssenesene | osmissessenssensssensssssssessssssssnssenes 1,991,340 ..2,000,000 [ .o 0
3899999. Total - Bonds - Industrial and Miscellaneous ettt etetetttetetttetetstet et s aetet et e st s ae s et s eeaetesetetasaeeeta st assetesasaetasetetesasse  Aesetessssesetessisesssesetetssetasassetetasaseetaseeet et s setetasaetet et e eetebaneetes e s etebesentetanentetesnaetaran 20,725,512 21,300,199 | ..oocoovrieee 0
8399997. Total - Bonds - Part 3. s 24,047,512 24,600,199 2,419
8399999. T0HBI = BOMAS. ettt EE R E LR E SRR EEE e EE LR LR LR R LR 24,047,512 24,600,199 | ..o 2,419
9999999. Total - Bonds, Preferred ana COMMON STOCKS........cieiiieeteteitetititet it eetetetetteetetetestetesssaesesssetesssessssssesesssesesassesesesasssses  s1etesssssesesssesesssssssasesesessssesesaesesetes et eses e seees e setesesaeaeeae e teteseeaes et e et et e et et esoe Aot et eesehetes et et ee et et et e seh et e ed et et eheten e set et snsntesanacaseas 24,047,512 XXX iteiiieieiesceerisies | ereieiessisies et neeaens 2,419




Annual Statement for the year 2012 of the US FINANCIAL LIFE INSURANCE COMPANY

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

vi3

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

F 11 12 13 14 15 Bond

0 Current Book/ Foreign Interest/

r Prior Year Year's Total Adjusted Exchange Realized Total Stock

e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated

i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual

CUSsIP g| Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B./A.C.V. Change in at Disposal on on on During Maturity

Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
36201N K9 0| GOVERNMENT NATL MTG ASSN ... | 12/01/2012. | MBS PAYDOWN v | e 12,597 (V1 I 8)]. 0 (8) .0 11/15/2032.
36210T Q2 5|GOVERNMENT NATL MTG ASSN ... | 12/01/2012. | MBS PAYDOWN ceee | e | s 112,538 0 (388) 0 (388) .0 04/15/2029.
36210X T7 2| GOVERNMENT NATL MTG ASSN wer | o | 12/01/2012. | MBS PAYDOWN v | e 19,678 0 .(92) 0 (92) ...0 04/15/2029.
36213E PQ 3| GOVERNMENT NATL MTG ASSN...... .| 12/01/2012. | MBS PAYDOWN 94,351 0 8 0 8 0 . 12/15/2031.
912827 7L 0|UNITED STATES OF AMERICA TREASURY......... | ... [ 02/15/2012. | VARIOUS.........cocvomrimmrineinnrirnnnes | cevirseissiiiesineninnes | cvviens 3,300,000 | .. 003,613,500 | ..........3,304,788 | ..o (V1 IO (4,788) | v [V I (4,788) (] . .0 02/15/2012.
912828 MT 4 |UNITED STATES OF AMERICA TREASURY......... ... | 02/14/2012. | VARIOUS.........oovvviiiniiniiinninennns | i | s 10,125,508 | ...... 10,000,000 | ........ 9,905,469 0 3,992 |. 0 3,992 0 09,964,727 |0 | 160,781 | ....... 160,781 | ........ 57,795 | 03/15/2013.
0599999. Total - Bonds - U.S. Government....... OO OO OO OO OO OO PP UOTO PP PPRPRTRTORTTY PTOOON 13,664,672 | ...... 13,539,164 | ...... 13,763,563 | .........13,505,167 | ..ccooovvrinnnnns (V)] [(VI)] - (U I (1,276) 0 13,503,891 |0 | i 160,781 | ....... 160,781 | ...... 145,308 | ..... XXX......
Bonds - U.S. Special R and Special A ment
312903 KT 3|FED HOME LOAN MTG CORP... ... | 12/15/2012. | MBS PAYDOWN 7,416 0 0 01/15/2021.
312905 WS 7 | FED HOME LOAN MTG CORP... ..|12/01/2012. | MBS PAYDOWN 3,026 0 0 05/15/2021.
312909 A4 6|FED HOME LOAN MTG CORP... ... | 12/01/2012. | MBS PAYDOWN ST TN 11,493 0 0 04/15/2022.
313376 M8 1|FED HOME LOAN MTG CORP... ... | 12/01/2012. | MBS PAYDOWN SOV TN 12,011 | 12011 | 11,260 | e 11,978 | 0 0 04/15/2026.
31340Y FN 4|FED HOME LOAN MTG CORP... ... | 12/15/2012. | MBS PAYDOWN woe | e 6,722 0 .0 03/15/2020.
31358E JG 8|FED NATIONAL MTG ASSN weer | e [ 12/01/2012. | MBS PAYDOWN ST TN 3,146 | oo 3,146 | 2729 | 3,130 | 0 0 06/25/2020.
31358E QE 5|FED NATIONAL MTG ASSN......ccoomrrrerririreireians ... | 12101/2012. | MBS PAYDOWN woe | e 6,131 0 0 06/25/2020.
31358J SN 2 |FED NATIONAL MTG ASSN... ... | 12/01/2012. | MBS PAYDOWN ST TN 4,318 0 .0 09/25/2021.
31358L JB 3|FED NATIONAL MTG ASSN... ... | 12/01/2012. | MBS PAYDOWN SOV T 3,076 0 0 01/25/2022.
31359D 6L 2|FED NATIONAL MTG ASSN wor | | 12/01/2012. | MBS PAYDOWN v | e 46,988 0 .0 09/25/2023.
3837H0 QK 2| GOVERNMENT NATL MTG ASSN.. . | o | 12/01/2012. | MBS PAYDOWN [ I 38,747 | ... . . v 38,685 | s 0 0 06/20/2026.
3199999, Total - Bonds - U.S. Special Revenue and Special Assessments.. .. e ennnens | aeeesieses 143,074 | ........... 143,074 | .......... 139,835 143,377 0 0. i [0 | .n.5,550 | XXX......
Bonds - Industrial and Miscellaneous
002824 AU 4 |ABBOTT LABORATORIES........ccccovvurmrireirnriseiins ... | 12/27/2012. | CALLED THRU ISSUER.......ccccoover |t 628,363 514,421 514,170 0 (136) | ... 0 (RK)) I 0 04/01/2019.
030096 AG 6|AMERICAN STORES CO.... ... | 08/03/2012. | MORGAN STAN DEAN WITTER.... | ..ccvocrverrrcriirins | v 910,000 982,190 .982,300 0 0 0 0 0 05/01/2017.
054937 AD 9|BB&T CORPORATION 1| 10/01/2012. | MATURITY w.cooverireeieinenisennenes | eevervineeinesiseenenis | cerneens 2,000,000 1,996,154 0 .0 10/01/2012.
064057 BA 9 |BANK OF NEW YORK MELLON. .| 04/01/2012. [ MATURITY ...vvriririeierinsieninenns [ veeeensieessieninnns | eveees 1,000,000 L0 0 04/01/2012.
10138M AB 1 |BOTTLING GROUP LLC. .. | 11/15/2012. | MATURITY 2,000,000 .0 0 11/15/2012.
17313Y AL 5|CITIGROUP INC - FDIC INS... 1| 10/22/2012. | VARIOUS......cooveirererinrirnerieninns | covverineinenissisenins | e 3,099,140 0. .0 10/22/2012.
224044 BM 8|COX COMMUNICATIONS INC.... ... | 12/27/2012. | CALLED THRU ISSUER.......cccccovee | coverivmrincrirerinninns 2,239,823 L0, L0 12/15/2014.
257867 AR 2|DONNELLEY (R.R.) & SONS veee | [ 03/13/2012. | PREREFUNDED..........cconerineineins | cerrneirneiiseineninenes | ceviens 1,080,540 L0 .0 05/15/2015.
263534 BK 4 [EIDU PONT DE NEMOURS & CO......cocovvvvrrirnnn o | 117152012, [ MATURITY ..o 1,000,000 0 L0 11/15/2012.
266228 CR 4|DUQUESNE LIGHT . ... | 04/15/2012. | MATURITY ..1,000,000 .0 0 04/15/2012.
42307T AF  5|HJ HEINZ FINANCE CO.....c.oeconvrinrireiierirceicens 1. 03/15/2012. | MATURITY ...ooevvvireieiisieeiieens 1,000,000 L0 .0 03/15/2012.
501673 AA 5|LA ARENA FUNDING LLC ... | 12/15/2012. | MBS PAYDOWN ST TN 63,270 63,270 | v 63,270 0 .0 12/15/2026.
524908 UB 4|LEHMAN BROTHERS HLDG.. 11 05/25/2012. | DIRECT......ccvomrirrereersrinerserienenns | coreriseisnensssiseenns . 0. ,000,000 | .. 200 0 0 . (200) ...(200) 01/03/2017.
52517P F6 3|LEHMAN BROTHERS HLDG.. 1 10/02/2012. [ DIRECT ..oouvuirrrerrireierissieerenses | sevreessessssesessnnenes 201,052 245,841 20,889 0 w0 21,343 |0 ] 179,709 | ....... 179,709 04/04/2016.
52517P VW 0 |LEHMAN BROTHERS HLDG.. .| 10/02/2012. | DIRECT. 200,988 256,358 21,844 0 0 22,74 |0 | 178,814 | i, 178,814 03/13/2014.
74955E AA 7|RGS (I&M) FUNDING CORP... v | e [ 12/07/2012. | SINKING FUND REDEMPTION..... | cooouverevenrirneirenes | v 33,573 | oo 33,573 | oo 45,181 0 0 33,573 |0 | 0 [ 0 12/07/2022.
803111 AM 5| SARA LEE CORP. . veer | or | 04/03/2012. | PREREFUNDED.........ccoonivenrinenes | vevenerinerinnersenienes | cevies 2,089,940 .2,079,700 0 w0 | 2,067,744 | 0 | 22,196 | e 22,196 11/01/2032.
91913Y AD 2 |VALERO ENERGY CORP........cccosvermrrierrerirnerienes v | 04/15/2012. | MATURITY w..ocvirireieinerinrinenes | e | cerneens 1,000,000 veeen 1,055,750 | oo 0 [ 1,000,000 | o0 | 0 [ 0 04/15/2012.
921796 LE 6 |VANDERBILT MTGE FINANCE..........ccccovvvvrnirnenn. ...|12/01/2012. | MBS PAYDOWN coe | | s 106,611 | ...........106,611 | ...cc..cone 106,601 .106,610 0 2 .. 0 Y2 0 [ 106,611 | 0 | a0 | 0 06/07/2027.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

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

F 11 12 13 14 15 Bond

0 Current Book/ Foreign Interest/

r Prior Year Year's Total Adjusted Exchange Realized Total Stock

e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends Stated

i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received | Contractual

CUSsIP g| Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment B./A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date

3899999. Total - Bonds - Industrial and MISCEIANEOUS. .........vuuiieiiiieriiisiiseisisiians | eossesseisssssssss sttt | senias 19,653,300 | ...... 21,379,653 | ..... 19,294,941 | ......... 18,967,823 [ oo 0 ieeeens(6,849) [ o0 | cn(6,849) | o0 [ 018,960,974 [ cviiinnl0 | il 692,327 | ...... 692,327 | ...... 671,667 |..... XXX......
8399997. Total - Bonds - Part 4.......ccoviiiiiiiiisisissenssieniens 33,461,046 | ...... 35,061,891 | ...... 33,198,339 32,616,367 0 853,108 853,108 | ......822,525 |..... XXX.....
8399999. Total - BONS. ..o . 33,461,046 | ...... 35,061,891 | ...... 33,198,339 | ......... 32,616,367 | .coovrrnrinns 0 . 0] 853,108 | ....... 853,108 | ...... 822,525 |..... XXX......
9999999, Total - Bonds, Preferred and COMMON SIOCKS.......o..vvecvrerrsivrssirssinss wrvssessasssssesssessasssssesssesssssssesssssssesssesssessscsssnes | v 33,461,046 | ........ XXX | v 33,198,339 32,616,367 0] ceens(8429) | o0 [ [CR7L)) E— L] 32,607,939 | ...oocccn 0 853,108 853,108 | ......822,525 | ... XXX......
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Sch. D-Pt. 5
NONE

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

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

E15, E16
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Annual Statement for the year 2012 of the US FINANCIAL LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
7 8

1 2 Codes 5 6 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUsIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective | When During Accrued
Identification Description Code | n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of | Rateof | Paid Year Interest
Class One Money Market Mutual Funds
26200V 10 4 |DREYFUS CASH ADVANTAGE FUND - INSTL.......... I ......... I | 12/31/2012. [ DIRECT ....ccoooiiiiiiniriiieisriensnnensssissrsnins | seenes XXXoee | v 12,809,453 |. 0 O 0 (] T | I [P 12,809,453
8999999. Total - Class One Money Market Mutual Funds.............. ettt rs ..........12,809,453 | . 0 0. 0 0 il XXX | s 12,809,453
9199999. Total - ShOrt-TEM INVESIMENTS...........couiviiirireeierciec et .12,809,453 | . 0 0 0 0 ] e XXX | e 12,809,453
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Sch. DB-Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DB-Pt. D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
Fifth TRIrd. ... Cinicinnati, OH.........c.ccccouue. 0 0 (8,231,545) | XXX
JPMOrGan Chase.........cuururrmiiniriierieiesis s New YOrk, NY.....oovvieiiieeieeseiecee s 0 0 14,946,465 | XXX
0199999, Total - OPEN DEPOSIOTIES. ..o cererereeereeesee e seiees e see e sesee et e e se e ses e e et eesee et st ees e e sss et ensse et ansenseenees (V) 0 ..6,714,920 | XXX..
0399999. Total CaSh ON DEPOSIL......vreveuresresersirsiesiseserssss et sss s bbb 0 0 ..6,714,920 | XXX..
0599999, TOAI CASN........cevererrrireiseeseieieei et 0 0 ..6,714,920 | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. (16,495,368) | 4. April 10,111,650 | 7. July. 7,535,286 | 10. October. 2,947,231
2. February (4,694,881) | 5. May. 8,537,418 | 8. August. 7,198,034 | 11. November. 3,254,811
3. March (1,691,397) | 6. June 12,133,995 | 9. September. 8,582,050 | 12. December. 6,714,920

E25
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Annual Statement for the year 2012 of the US FINANCIAL LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

Description

2

Code

3

Date
Acquired

4

Rate of
Interest

5

Maturity

6

Book/Adjusted
Carrying Value

7

Amount of Interest
Due & Accrued

8

Amount Received
During Year

NONE




Annual Statement for the year 2012 of the US FINANC'AL LlFE |NSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value

1o AIBDAMAL e dAL i | bbb | cees 0 0 0 0
2. AIASKAL e K | i | s | i 0 0 0 0
30 ANZONA. e B | s | et | s 0 0 0 0

4. Arkansas............ccccecvverereneee AR | LB | InsUrance Department - Arkansas RSD By Stat Ann Section 66-2703...........cccccevevene | coe 0 0 152,098

5. CalifOrNIA. vl OA | s || eres 0 0 0

6. €0l0rado......euvvrveerereierererereCO [ iiiiis | et | s 0 0 0

7. Connecticut T | et [ b | eres 0 0 0

8. DelaWare.........covvreerirerinneere DE [ s | oo | s 0 0 0

9. District of COUMDIA. ........ovvreeeiDC [ iiriiiis | oo | s 0 0 0
10.  Florida State Treasurer of FIOMda. .............cvvirirreinee e | eres 0 0 203,066 | ..oocoerirnnne 270,438
11, GeOrgia......cccourvvcrineiinciciiens GA|... B.... | Georgia Insurance Commissioner - State Compliance Ins Code Section 33-2-32 (A)... | ..... 0 0 50,260 | ..ooovvrirriiniens 50,688
12, Hawaii cevtrneenene | bR | eres 0 0 0 0
13.  Idaho. ID [ vt [ ettt | cenae 0 0 0 0
14.  llingis........... IL | ot | e | s 0 0 0 0
15, INGIANA....cooveicceeendIN | it | st | s 0 0 0 0
16, TOWAL e /A Lt | st | s 0 0 0 0
17, KANSES.c.verieciicieinerierieenn K it | bbb | e 0 0 0 0
18, Kentucky......oooeveevievereiernciniinnnns KY [ corirrrie [ e | benes 0 0 0 0
19.  Louisiana LA | s | et | s 0 0 0 0
20. Maine ME | e | ettt | eren 0 0 0 0
210 MaYIANG. ... dMD [ i | bttt ettt entenas | eeen 0 0 0 0
22.  Massachusetts............ccc.cc.....MA | .....B.... | General Laws - Chapter 175 SeC 185..........cccouviiininieiniieisncssesesssenieis | s 0 0 100,519 | covvvviviene 101,375
23, MIChIGAN. ... M e ettt naenns | eeen 0 0 0 0
24, MINNESOtA. ..o N s | s | s 0 0 0 0
25, Mi ippi creriereneennnnennene VIS it | et | e 0 0 0 0
26, MISSOUM....ooevreeieeieverieiereeeneee MO i | ottt bbbt nnenas | erees 0 0 0 0
27, MONEANA. ..o T s | s | s 0 0 0 0
28, NEBIaska........oovveerninrereeeeed NE [ | oo | s 0 0 0 0
29.  Nevada.......ccooeervicerereirieiernns Nevada Division of Insurance - NRS 6828015............ccceueeienieerereeeeiee e eseevenens | evees 0 0 201,039 | .o 202,750
30.  New Hampshire. Insurance Department - State of New Hampshire...........oocvcvneeinennineinneinenes | o 0 0 502,454 | .o 525,470
31, New Jersey. SN | e | ettt ennenne | enea 0 0 0 0
32, New Mexico........ccccoourrerrneee.NM | ......B.... | INsUrance Commissioner - State of NeW MEXICO............rvurrirriineirnniierinnsssissnsienies | conee 0 0 101,533 | oo 135,219
33, NEW YOTK..oceeeiereircerneeeeedNY s | e | s 0 0 0 0
34, North Carolina...............cccooeoe.....NC | ......B.... | NC Insurance Commissioner - Insurance Code Section 58-5-50...........c.ccceevvricververis | vovee 0 0 403,598 | ..o 456,266
35, NOMh DAKOtA.......coverreereeeedND | s | e | s 0 0 0 0
36.  Ohio... ....5,404,062 .6,325,818 0 0
37, OKIANOMA. ... DK s | s | s 0 0 0 0
38, OregON.....cvirerrrinninriierienee el OR [ i s | e 0 0 0 0
39, PeNNSYIVANIA. ... PA s | ottt nnenne | eeen 0 0 0 0
40, RhOAE ISIANG. ... d R e | oottt nnenns | eees 0 0 0 0
A1, SOUtN CarOliNG. ... SC | s | e | s 0 0 0 0
42, SOUth DAKOA. ... SD s | et | s 0 0 0 0
43, TEMNESSER.......cveeereververererieee TN s | et | s 0 0 0 0
A4, TEXAS...cerereeerernriersnireeerinninenins LK | et | oottt | s 0 0 0 0
45, UtAN...cccceedUT i et | e 0 0 0 0
48, VEIMONE.....oiiiriiirrnricincreee VT s | ettt | s 0 0 0 0
47, Virginia.......cccoovevverrneineennene VA | B | Virginia Insurance Collateral DEPOSIt.............veeueeeremerirerereessieerseesieneesessessssesenes | covne 0 0 553,668 | ....oovrreerrines 557,563
48, WASKINGLON. ...t WA | e ottt nnenns | eeen 0 0 0 0
49, WESEVIFGINIA. ..ot WV i | oottt enne | eeen 0 0 0 0
50, WISCONSIN.....vrverecerereeremnreeed W s | e | nes 0 0 0 0
510 WYOMING.coueeieierriierreerereeeee d WY i | oottt | cees 0 0 0 0
52, AMENICAN SAMOA.......ocvrerirererendAS | s | et | s 0 0 0 0
53, GUAM...ciirvceiernreinenienreerer sl OU [ i [ | e 0 0 0 0
54. PR it | et | enen 0 0 0 0
55.  US Virgin Islands............c.ccccoouuu. VI cririeiine | oot | eres 0 0 0 0
56.  Northern Mariana Islands VP | e | ot | eree 0 0 0 0
57.  Canada.......occevererniiininnind CAN | .. e bbb nnenaens | benee 0 0 0 0
58.  Aggregate Alien and Other.......... OT | e XXXt [ i essnseene XXX it sssseensinnnens | oeees 0 0 0 0
59.  Total.ooooownenn. XXX [ i D90 SO 5,404,062 |...ccovrrrnnnnn 6,325,818 2,268,235 ....2,502,597

DETAILS OF WRITE-INS
BBOT. ittt | cerreinnes | e | cenas 0 0 0 0
BB02. et sssnnin | e | eebi e | ceies 0 0 0 0
BB03. ittt | e | e bbbt | cenas 0 0 0 0
5898. Summary of remaining write-ins for
line 58 from overflow page.. XXX oo [ e XXX et ssseeensenssens | oeees 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)

(Line 58 above)........ XXX | i XXX ot senens | s 0 0 0 0
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