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SUMMARY INVESTMENT SCHEDULE

Investment Categories

Admitted Assets as Reported
in the Annual Statement

Amount

4
Securities
Lending
Reinvested
Collateral Amount|

5

Total
(Col.3+4)
Amount

Percentage

© N o

©

1.
12.

Bonds:
1.1
1.2

U.S. treasury securities
U.S. government agency obligations (excluding mortgage-backed
securities):
1.21  Issued by U.S. government agencies
1.22  Issued by U.S. government sponsored agencies
Non-U.S. government (including Canada, excluding
mortgage-backed securities)
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
Mortgage-backed securities (includes residential and commercial
MBS):
1.51

1.3

14

1.5

Pass-through securities:

1.511 Issued or Guaranteed by GNMA

1.512 Issued or Guaranteed by FNMA and FHLMC

1513 Allother ...

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-backed securities issued
or guaranteed by agencies shown in Line 1.521

1523 Allother ...

Other debt and other fixed income securities (excluding short term):

1.52

2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities) ...
2.2 Unaffiliated Non-U.S. securities (including Canada) ...................
2.3 Affiliated securities ...
Equity interests:
3.1 Investmentsinmutual funds ...
3.2 Preferred stocks:
321 Affiliated ...
322 Unaffiliated .................coo
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated ...
3.32  Unaffiliated ..................oo
3.4 Other equity securities:
341 Affiliated ...
342 Unaffiliated ...
3.5  Other equity interests including tangible personal property under
lease:
351 Affiliated ...
3.52 Unaffiliated ...................
Mortgage loans:
41  Construction and land development ....................................
4.2 Agricultural ...
4.3  Single family residential properties ........................
44 Multifamily residential properties ...................cccoii
45  Commercial l0ans ..............ccoooiiiiiii
46  Mezzaninerealestateloans ......................cco
Real estate investments:
5.1 Property occupied by company .................
5.2 Property held for production of income (including $..
property acquired in satisfaction of debt) ..........................
5.3 Property held for sale (including $
satisfaction of debt) ..................
Contract 10aNS ...
DerivatiVes ..o
Receivables for securities ...
Securities Lending (Line 10, Asset Page reinvested collateral) ...............
Cash, cash equivalents and short-term investments ...........................
Otherinvested @ssets ...............coooiiiiiii
TOTAL Invested @SSetS ........iueiiiiiiei e

25,926,104

282,141
749,882

25,926,104

282,141
749,882

Gross
Investment Holdings
1 2
Amount Percentage

..... 25,926,104 |.......... 11.046
....... 5974572 |............2.545
....... 1,664,458 |............0.709
.......... 80,104|............0.034
....... 1,279,232 ............0.545
......... 282,1411............0.120
......... 749,8821............0.319
..... 22,268,189 |............9.487
....... 2,586,483 |............1.102
... 173,909,738 |.......... 74.092
... 234720903 ]......... 100.000

... 234,720,903

... 234,720,903
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ANNUAL STATEMENT FOR THE YEAR 2014 oF THE Paramount Advantage

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, December 31 of prioryear ..........................oooccc |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 6) ........................oo

2.2 Additional investment made after acquisition (Part 2, Column 9) ........................ o
3. Current year change in encumbrances:

3.1 TOTALS, Part 1, Column 13 ... | e

3.2 TOTALS, Part 3, Column 11 ... e
4. TOTAL gain (loss) on disposals, Part 3, Column 18 ........................ooooo
5. Deduct amounts received on disposals, Part 3, Column 15 ... |
6.  TOTAL foreign exchange change in book/adjusted

6.1 TOTALS, Part1, Column15 ................... N O N E ..................................

6.2 TOTALS,Part3,Column13 ...~ =
7. Deduct current year's other-than-temporary impairment recognized:

7.1 TOTALS, Part 1, Column 12 ...

7.2  TOTALS, Part 3, Column 10 ... e
8.  Deduct current year's depreciation:

8.1  TOTALS, Part 1, Column 11 ...

8.2 TOTALS, Part3, Column 9 ... e
9.  Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)....| |
10.  Deduct total nonadmitted amounts ....................... |
11.  Statement value at end of current period (Lines O minus 10) ...........................................| |

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 of prioryear ..........| |
2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, Column 8) ........................... |
3. Capitalized deferred interest and other:

3.1 TOTALS, Part 1, Column 12 ... | e

3.2 TOTALS, Part 3, Column 11 ... e
4. Accrualofdiscount ...
5. Unrealized valuation increase (decrease):

5.1 TOTALS,Part1,Column9 ...

52 TOTALS, Part 3, Column 8 ... e
6.  TOTAL gain (loss) on disposals, Part 3, Column 18 ..................
7. Deduct amounts receivedondisposals,Part3,Coll @ = @ «m @ m = = || |
8. Deduct amortization of premium and mortgage inte N O N E ..................................
9.  TOTAL foreign exchange change in book value/reg I

interest

9.1 TOTALS, Part 1, Column 13 ... | e

9.2 TOTALS, Part 3, Column 13 ... ..o
10.  Deduct current year's other-than-temporary impairment recognized:

10.1 TOTALS, Part 1, Column 11 ...

10.2 TOTALS, Part 3, Column 10 ..o
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1 +

2+4344+5+6-7-8+9-10) ...
12. TOTAL valuation allowance .....................ooooo
13, Subtotal (Lines 11 PIUS 12) ...
14.  Deduct total nonadmitted amounts ...
15.  Statement value of mortgages owned at end of current period (Line 13 minus Line14) ...........| |
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prioryear ......................oo |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 8) ........................oo

2.2 Additional investment made after acquisition (Part 2, Column 9) ......................... |
3. Capitalized deferred interest and other:

3.1 TOTALS, Part 1, Column 16 ... | e

3.2 TOTALS, Part 3, Column 12 ...
4. Accrual of discount ...
5. Unrealized valuation increase (decrease):

51  TOTALS, Part 1, Column 13 ... ..o

52 TOTALS,Part3,Column9...................o7 o |
6.  TOTAL gain (loss) ondisposals, Part3,Coumn 19 M N 4 X R B _ || |
7. Deduct amounts received on disposals, Part 3, Col N O N E AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
8. Deduct amortization of premium and depreciation ... ... ............| |
9.  TOTAL foreign exchange change in book/adjusted carrying value:

9.1 TOTALS, Part 1, Column 17 ... | e

9.2 TOTALS, Part 3, Column 14 ...
10.  Deduct current year's other-than-temporary impairment recognized:

10.1 TOTALS, Part 1, Column 15 ...

10.2 TOTALS, Part3, Column 11 ...
11.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5+6-7-8+9-

10
12. Deduct total nonadmitted amounts ....................... |
13.  Statement value at end of current period (Line 11 minusLine12) .................oooooo |

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prioryear ..........................ooooccco | 63,748,233
2. Cost of bonds and stocks acquired, Part 3, Column 7 ...l | 41,485,727
3. Accrual of Discount ... 15,716
4, Unrealized valuation increase (decrease):

41 Part 1, ColUMN 12 o (29,587)

4.2 Part2,Section 1, Column 15 ... .

4.3  Part2, Section 2, Column 13 ...

4.4 Partd, Column 11 oo (29,587)
5. TOTAL gain (loss) on disposals, Part4, Column 19 ................. | 42,685
6. Deduction consideration for bonds and stocks disposed of, Part 4, Column7 .......................| | 44,146,190
7. Deduct amortization of premium ... 305,420
8.  TOTAL foreign exchange change in book/adjusted carrying value:

8.1  Part1, Column 15 .

8.2 Part2, Section 1, Column 19 .. ..

8.3 Part2, Section2, Column 16 .. ...

8.4 Partd, Column 15 ... .
9. Deduct current year's other-than-temporary impairment recognized:

9.1 Part 1, Column 14 oo

9.2  Part2, Section 1, Column 17 ... o

9.3 Part2, Section2. Column 14 ... ...

9.4 Partd, Column 13 ..o
10.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9)....| | 60,811,165
11. Deduct total nonadmitted amounts ...
12.  Statement value at end of current period (Line 10 minus Line 11) ... | L 60,811,165
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SCHEDULE D - SUMMARY BY COUNTRY

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

S104

1 2 3 4
Book/Adjusted Par Value of
Description Carrying Value Fair Value Actual Cost Bonds
BONDS 1. United States .................. [ 26,208,246 |......... 26,198,963 |......... 26,269,853 |......... 26,126,107
Governments 2. Canada ...........oocooveeii [ 1,664,458 |........... 1,665455(........... 1,672,986 (........... 1,650,000
(Including all obligations guaranteed 3. Other Countries ............ooo | |
by governments) 4. TOTALS ... | 27,872,704 |......... 27,864,418 ......... 27,942,839 ......... 27,776,107
U.S. States, Territories and Possessions (Direct and
guaranteed) 5. TOTALS ... | 80,104 |.............. 80,411 .............. 80,270 .............. 80,000
U.S. Political Subdivisions of States, Territories and
Possessions (Diresct and guaranteed) 6. TOTALS ... | |
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 ... e 8,003,685(........... 8,013,285|........... 8,054,099|........... 7,882,636
8. United States .................. [ 22,268,189 |......... 22254749 ......... 22,441,016|......... 22,116,946
Industrial and Miscellaneous and 9. Canada ........................ | 1,155,649 |........... 1,157,653 |........... 1,165,428 |........... 1,150,000
Hybrid Securities (unaffiliated) 10.  Other Countries ............... [........... 1,430,834 |........... 1,428,037 |........... 1,447,609 (........... 1,415,000
1. TOTALS .............ooooooi|is 24,854,672|......... 24,840,439|......... 25,054,053 |......... 24,681,946
Parent, Subsidiaries and Affiliates 12 TOTALS ... e
13.  TOTALBonds .................|......... 60,811,165(......... 60,798,553 |......... 61,131,262 ......... 60,420,689
PREFERRED STOCKS 14, United States ............oooooi oo | [
Industrial and Miscellaneous (unaffiliated) 15, Canada ..........oocooiiiii [ [
16.  OtherCountries .............o. [ [ |
17. TOTALS ... i [ L
Parent, Subsidiaries and Affiliates 18.  TOTALS ... [ L
19.  TOTAL Preferred Stocks ......[ . .ocooeviiiiiiiiies [evoniiiiiiiiiii L,
COMMON STOCKS 20.  United States .............oooo oo [
Industrial and Miscellaneous (unaffiliated) 21, Canada ...l e
22.  OtherCountries ............... [coooooooiiin [ [
23. TOTALS ..o i L
Parent, Subsidiaries and Affiliates 24, TOTALS ...
25.  TOTAL Common Stocks ......[......coooveviiioiins | [
26.  TOTALStocks ...............o. oo [ [
27.  TOTAL Bonds and Stocks ... |......... 60,811,165]......... 60,798,553 |......... 61,131,262
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GoIs

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

NAIC Designation

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

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

U.S. Governments

34 NAICT

47 TOTALS ...

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

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years | Over 10 Years Column 6 Total % From Total Total
or Through Through Through Over Total asa % of From Column 6 Column 7 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Current Year Line 9.7 Prior Year Prior Year Traded Placed (a)

Industrial and Miscellaneous (unaffiliated)
6.1
6.2
6.3
6.4
6.5
6.6
6.7

Hybrid Securities
7.1 NAIC1
7.2
73
74
75
7.6
7.7

8.1
8.2
8.3
8.4
8.5
8.6
8.7
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L0IS

SCHEDULE D - PART 1A - SECTION 1 (Continued)

Values By Major Types of Issues and NAIC Designations

Distribution of All Bonds Owned December 31, at Book/Adjusted Carryin

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of

Line 9.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

100.00

100.00

100.00

100.00

Quality and Maturit
1 2 3
1 Year Over 1 Year Over 5 Years
or Through Through
NAIC Designation Less 5 Years 10 Years
9. Total Bonds Current Year
9.1 NAICT Lo (d)........ 6,943,005|......... 56,518,657 |............. 920,934
9.2 NAIC2 ..o (d)re |
9.3 NAICS .o (d)re |
94 NAICA .. (d)r e
9.5 NAICS ..o (d)r e
9.6 NAICE ..o (d)iii i
9.7 TOTALS oo 6,943,005 ......... 56,518,657 |............. 920,934
9.8 Line9.7asa % of Column®6 ....................... ... 1076 ................ 87.57|................ 1.43
10. Total Bonds Prior Year
101 NAICT ..o L 6,452,903 |......... 57414413 |............. 400,888
102 NAIC2 ... L
103 NAIC3 ..o e
104 NAICA ..o e
105 NAICSH ... [ L
106  NAICHE ......ooooeiiiiiiiiiiie i L [
107 TOTALS ..o L 6,452,903 |......... 57414413 |............. 400,888
108 Line10.7asa%ofCol.8 .................ooooo [ 10.01] ... 89.10 ... 0.62
11. Total Publicly Traded Bonds
14 NAICT o 6,943,005 ......... 56,518,657 |............. 920,934
112 NAIC2 ... e
113 NAIC3 ..o e
14 NAICA ... L
115 NAICS ... L
16 NAICOE ..o L
17 TOTALS ..o L 6,943,005|......... 56,518,657 |............. 920,934
118  Line11.7asa%of Col.6 ... | 1076 ..o 87.57 ..o 143
11.9  Line 11.7 asa % of Line 9.7, Col. 6, Section 9 ... |................ 1076 ..o 8757 ... 143
12. Total Privately Placed Bonds
120 NAICT o e
122 NAIC2 ... L
123 NAIC3 ..o L
124 NAICA ..o e
125 NAICS ..o e
126 NAICHE ......ooooiiiiii i L [
127 TOTALS ..o L L
128  Line12.7asa%of Col.6 ... | [
12.9 Line12.7asa % of Line 9.7, Col. 6, Section 9 ... [............oooooii [ |
(a) Includes §............... 0 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, $...............

(c) Includes §............... 0 current year, $

0 prior year of bonds with 5* 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 is under regulatory review.

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: NAIC 1§.......3,731,043; NAIC 2 §............... 0;NAIC38§............... 0;NAIC4S......... 0;NAIC58.............. 0;NAIC6§......... 0.
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Maturity Distribution of All Bonds Owned December 31, At Boo

SCHEDULE D - PART 1A - SECTION 2

Distribution by Type

k/Adjusted Carrying Values by Major Type and Subtype of Issues
3 5 6

1 2 4 7
1 Year Over 1 Year Over 5 Years Over 10 Years Column 6
or Through Through Through Over Total asa % of
Less 5 Years 10 Years 20 Years 20 Years Current Year Line 9.5

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

11
Total
Privately
Placed

U.S. Governments

1.1 1ssuer OBIIgations ..........oei e | 3 TB1,043 250926105 | [ [ 29,657,148 28,148,224 | .............4368|....... 29,657,148 ...
1.2 Residential Mortgage-Backed Securities ................cooooi i [ 12085 48702 L 61,742 126686032926 L 282040 044 L 204322 046

1.3 Commercial Mortgage-Backed Securities . ......

14 Other Loan-Backed and Structured Securities . ..

15 TOTALS L

All Other Governments

2.0 1SSUEr OBlGAtioNS . ... ..o

2.2 Residential Mortgage-Backed SECUMHES .. ...........ooiiii

2.3 Commercial Mortgage-Backed SECUMHIES ... . ... .o

24  Other Loan-Backed and Structured Securities ...

25 TOTALS ........cccoiiiiiiiiiiiiiiii,

U.S. States, Territories and Possessions, Guaranteed

31 IsSUEr OBlGAtioNS .. ...

3.2 Residential Mortgage-Backed SECUNtIES . ....... ...

3.3  Commercial Mortgage-Backed Securities .......

34  Other Loan-Backed and Structured Securities ... e e -

35 TOTALS Lo

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

4.1 1sSUr OBlIGations . ... ...

4.2  Residential Mortgage-Backed Securities ........

4.3  Commercial Mortgage-Backed Securities ... ..

44  Other Loan-Backed and Structured Securities ... R

45 TOTALS ..o

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

5.1 1sSUEr ObBlIGAtioNS .. ... ...ttt [, 650,000 [ L 6,603,804 ... e [ 7253804 |............. 1M24|......... 8,9635% |............. 1391, 7253804 | ...
52  Residential Mortgage-Backed Securities ... [ TB A9 316,152 .......... 358,311 | e [ 749,882 770326 (... 120).......... 749882 (... ..o
53  Commercial Mortgage-Backed Securities

54  Other Loan-Backed and Structured Securities

5.5 TOTALS ..o

Industrial and Miscellaneous

6.1 Issuer Oblgations . ....... ..o | 2,474,458

6.2  Residential Mortgage-Backed Securities ........

6.3  Commercial Mortgage-Backed Securities ....... o . . o

6.4  Other Loan-Backed and Structured Securities ... T e T TN R 10,339,484 |.......... 500,882].... . 10,840,365|.............16.80|......... 9418787 |.............1462]|....... 10,840,365

8.5 TOTALS ..o [ 2474458 |....... 21,879,333 | .......... 500,882 24854672 |.............3851|....... 24178407 |.............3752|....... 24,854,672

Hybrid Securities

7.4 Issuer Obligations ..o | e e e e e e e e
7.2 Residential Mortgage-Backed Securities

7.3 Commercial Mortgage-Backed Securities

74 Other Loan-Backed and Structured SECUMHES ...........ooivi e |

75 TOTALS .o e

Parent, Subsidiaries and Affiliates

8.1 ISSUEr OBlIGations . ... ...

8.2  Residential Mortgage-Backed Securities . ..

8.3  Commercial Mortgage-Backed Securities ........ ... | e e e e e e e e
84  Other Loan-Backed and Structured SECUMHES ... . ...

85

O AL S e
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SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31

at Book/Adjusted Carrying Values by Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years | Over 10 Years Column 6 Total % From Total Total
or Through Through Through Over Total asa % of From Column 6 Column 7 Publicly Privately
Distribution by Type Less 5 Years 10 Years 20 Years 20 Years Current Year Line 9.5 Prior Year Prior Year Traded Placed
9.  Total Bonds Current Year
9.1 Issuer Obligations ... 6,855,501 |........ 45814319 ..o e e 52,669,820 |.............. 81.61]...... XXX | XXX | 52,669,820 |...............iee
9.2 Residential Mortgage-Backed Securities ........................... [ 87,504 |............ 364,854 |............ 420,053 (............ 126,686 (............. 32926 (.......... 1,032,023 (................ 1.60]...... XXX .o XXX oo 1,032,023 ...
9.3 Commercial Mortgage-Backed Securities ... | e e L e e XXX .o XXX oo [
9.4 Other Loan-Backed and Structured Securities ...................oo.. [ [ 10,339,484 |............ 500,882 (... | 10,840,365|.............. 16.80|...... XXX .| XXX oo | 10,840,365 |...................
9.5 TOTALS oo 6,943,005|........ 56,518,657 |............ 920934 |............ 126,686]............. 32,926|........ 64,542,208 |............. 100.00]...... XXX [ XXX [ 64,542,208 ...l
9.6 Line9.5asa% 0f Col. 6 .......covviiviiiiiiiiii [ 1076 | 8757 . .ot 143 020, 0.05[............ 100.00]...... XXX o, XXX . XXX oo [, 100.00 . oo
10.  Total Bonds Prior Year
101 Issuer Obligations ... 6,350,911 (........ 47,606,442 (... [ e XXX .o XXX oo 53,957,353 |.............. 83.73|........ 53,957,353 | ...
10.2  Residential Mortgage-Backed Securities .......................... [ 101,993 |............ 389,184 |............ 400,888 (............ 125809 (............. 46,7741 ... ... XXX .o XXX o 1,064,648|................ 1.65].......... 1,064,648 |.....................
10.3  Commercial Mortgage-Backed Securities ... | [ e e XXX .o XXX [ e [
104  Other Loan-Backed and Structured Securities ....................... [ Lo 9418787 | ... e L XXX o] XXX oo | 9,418,787 |.............. 14.62(.......... 9418787 | ...
105  TOTALS ..o 6,452,903 |........ 57414413 |............ 400,888............ 125809|............. 46,774 |...... XXX .| XXX oo | 64,440,788 |............. 100.00]........ 64,440,788 |.....................
106 Line10.5asa % of Col.8 ......coiiviiiiiiiiiiiiiiiiiieiii | 1001 ). 89.10 (. ..o 062, 020 ..o, 0.07]...... XXX o, XXX oo L, 100.00]...... XXX oo [, 100.00 . oo
11.  Total Publicly Traded Bonds
111 lssuer Obligations .............ooooviviiiiiii 6,855,501 |........ 45814319 ..o [ [ 52,669,820 |.............. 81.61|........ 53,957,353 |.............. 83.73|........ 52,669,820 |...... XXX ...
112 Residential Mortgage-Backed Securities ......................c..... | 87,504 |............ 364,854 |............ 420,053............ 126,686 |............. 32,926|.......... 1,032,023 ... 160|.......... 1,064,648 |................ 165|.......... 1,032,023 ...... XXX ...
11.3  Commercial Mortgage-Backed Securities ....................cooooo [ [ e e e e e e e e XXX ...
114 Other Loan-Backed and Structured Securities .................cco.o. | oo | 10,339,484 |............ 500,882 (... | 10,840,365|.............. 16.80|.......... 9,418,787 |.............. 14.62(........ 10,840,365 ...... XXX ...
M5 TOTALS ..o L 6,943,005|........ 56,518,657 |............ 920934 |............ 126,686]............. 32,926(........ 64,542,208 |............. 100.00]........ 64,440,788 |............. 100.00]........ 64,542,208 |...... XXX ...
116  Line11.5asa%ofCol.6 ........oooeiiviiiiii 1076 ..o 8757 ..o 143 020 ..o 0.05(............. 100.00...... XXX | XXX | XXX o |, 100.00]...... XXX ...
11.7  Line11.5asa % of Line 9.5, Col. 6, Section 9 ....................... [ 1076 .............. 8757 ................ 143 020................ 0.05)........... 100.00]...... XXX .o XXX o] XXX o[ 100.00]...... XXX ...
12.  Total Privately Placed Bonds
121 Issuer Obligations .................oooooii e e L e e e [ e [ XXX
12.2  Residential Mortgage-Backed Securities ... | [ e e e XXX [
123 Commercial Mortgage-Backed Securities ..................c.coooo [ [ e e e e e e XXX
12.4  Other Loan-Backed and Structured Securities ....................ooo | [ L XXX
125  TOTALS ... L L L L e e L L L [ XXX oo [,
126 Line125asa%of Col. 6 .......ooooveiiiiiiii e [ e e XXX | XXX | XXX | XXX o [
127  Line12.5asa % of Line 9.5, Col. 6, Section 9 .................ooo | Lo L e e L XXX .o XXX .o XXX .o XXX oo
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0LIS

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

1. Book/adjusted carrying value, December 31 of prioryear ... 692,555 .............. 692,555 ...
2. Cost of short-term investments acquired ....................oooo i 3,408,508 ........... 3,408,508 | ... e
3. Accrual of diSCount ... [ e L e
4. Unrealized valuation increase (decrease) ...............oooveiiiiiiiiiniiiii L [ e e
5. TOTAL gain (10sS) on diSPOSalS ...........oovoiiiiiii e e | e e
6. Deduct consideration received on disposals ...................ccoooi i 370,020 .............. 370,020 (..o e
7. Deduct amortization of premium ... e L
8. TOTAL foreign exchange change in book/adjusted carrying value ... | e e
9. Deduct current year's other-than-temporary impairment recognized ...
10. Book adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ......[........... 3,731,043 |........... 3,731,043 | .
1. Deduct total nonadmitted amounts ... L L e e
12. Statement value at end of current period (Line 10 minus Line 11) ........................oo | 3,731,043 ........... 3,731,043 ...

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:
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SI11 Schedule DB Part A Verification .................ccoiiiiiiiiiiiinn., NONE
SI11 Schedule DB Part B Verification ..................ccoeviiiiiiinns, NONE
SI12 Schedule DB Part C Sn 1 - Rep. (Syn Asset) Transactions ................. NONE
SI13 Schedule DB Part C Sn 2 - Rep. (Syn Asset) Transactions ................. NONE
SI14 Schedule DB Verification ..............cccoviiiiiiiiiii i NONE
SI15 Schedule E - Verification .....................ccooiiii i NONE

SI11 - SI15
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EO01

E02

E03

E04

EO05

E06

EO7

E08

E09

Schedule A - Part 1 Real Estate Owned ...................ccoiiunnt. NONE
Schedule A - Part 2 Real Estate Acquired .................ccoiiiin... NONE
Schedule A - Part 3 Real Estate Disposed .................ccciiiiiinnn. NONE
Schedule B Part 1 - Mortgage LoansOwned ............................ NONE
Schedule B Part 2 - Mortgage Loans Acquired . ......................o.s. NONE
Schedule B Part 3 - Mortgage Loans Disposed .......................... NONE
Schedule BA Part 1 - Long-Term Invested Assets Owned ................. NONE
Schedule BA Part 2 - Long-Term Invested Assets Acquired ................ NONE
Schedule BA Part 3 - Long-Term Invested Assets Disposed ............... NONE

EO01-E09
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Showmg all Long-Term BONDS Owned December 31 of Current Year

SCHEDULE D - PART 1

1 2 Codes 6 Fair Value 11 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 Current

6] Year's

R Rate Other- Total

E Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated

| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual

CUSIP G | Bond Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When| Dueand During Maturity
Identification Description Code| N | CHAR | nation Cost Value Value Value Value (Decrease) Accretion Recognized BJ/AC.V. of Interest | Paid Accrued Year Acquired |  Date

U.S. Governments - Issuer Obligations
912828VC1 ..... USTREASURYNOTE .........covvviiiiiinns PP VU 1,823,036 1,831,128 | ....... 1,835,000 | ....... 1,829,388 | ... e 4085 | e 0250 ..... 0.474 | MN . 06/06/2013| 05/15/2016
912828VW7 ..... U S TREASURY NOTE ... .. . P PO IFUU P 1,599,789 1,598,316 | ....... 1,590,000 | ....... 1,695,712 [ ... e (B322) [ e e 0.875(..... 0.668 | MS . 10/08/2013| 09/15/2016
912828UMO ... .. U S TREASURY NOTE ... .. . P PO IFUU P .. 1,301,477 .. 1,300,507 | ....... 1,300,000 1,300,847 | oo e (B30) | e 0.375(..... 0.317 | FA .. 02/27/2014| 02/15/2016
912828UWS ... .. U S TREASURY NOTE ... .. . P PO IFUU P ....609,144 ....609,048|......... 610,000 609,624 ... 29 e 0250 ..... 0.298 | AO .. 05/03/2013| 04/15/2016
912828WA4 ... .. U S TREASURY NOTE ... .. . P PO IFUU P . 1,072,815 . 1,070,332 ....... 1,070,000 1072100 | oo e (BA2) | e 0625(..... 0.486 | AO .. 10/31/2014 | 10/15/2016
912828WQ09 ..... U S TREASURY NOTE ...... e R P DU U 1,225,243 | .....100.0310|....... 1,225380 | ....... 1,225,000 1225184 | ..o e (B0) | e e 0500 (..... 0490|JD .. 07/02/2014| 06/30/2016
912828WT3 ... .. U S TREASURY NOTE ...... e R P DU U 1,219,884 | ......99.8830|....... 1,223567 | ....... 1,225,000 1,220,959 | ..o e 10T s e | 0875(..... 1.092(JJ .. 07/31/2014| 07/15/2017
912828WF3 ... .. U S TREASURY NOTE ...... e R P DU U 2,896,826 | .....100.0080 | ....... 2895232 |....... 2,895,000 2896195 ... e (B05) | e e 0625(..... 0.594 [ MN . 02/06/2014| 11/15/2016
912828WP1 ..... U S TREASURY NOTE ...... e R P DU U 2,446,946  ......99.9450 | ....... 2,448,653 ....... 2,450,000 2447450 [ ..o e B0 e 0875(..... 0918 |JD . 07/02/2014| 06/15/2017
912828QX1 ..... U S TREASURY NOTE ...... e R P DU U 611,461 |.....101.5310|......... 609,186 | ......... 00,000 609,021 | ...ovieiies e (2440) [ e 1500 ..... 0545 () .. 07/24/2014| 07/31/2016
912828D98 ...... U S TREASURY NOTE ...... e R P DU U 1,225,144 | ..... 100.0550 | ....... 1,225674 | ....... 1,225,000 1225132 | oo e () e e 1.000..... 0.996 | MS . 10/03/2014| 09/15/2017
912828F88 ...... U S TREASURY NOTE ... .. . P PO IFUU P 214,454 ...... 995860 |.........214110|......... 215,000 214497 | oo B3 e 0.375(..... 0.503 | MN .. 11/03/2014 | 10/31/2016
912828B74 ...... U S TREASURY NOTE ... .. . P PO IFUU P 2439672 |......99.7500 | ....... 2443875 |....... 2,450,000 2442504 | ..o 2832 e 0625(..... 0.770 | FA .. 03/07/2014| 02/15/2017
912828D64 ...... U S TREASURY NOTE ... .. . P PO IFUU P 184,748 [ ......99.9610 (......... 184928 |......... 185,000 184,783 [ ..o e 3B s e 0500 (..... 0.572 | FA .. 09/19/2014| 08/31/2016
912828MA5 . .. .. U S TREASURY NOTE ... .. . P PO IFUU P 452,012 (.....103.9610 |.........441834|......... 425,000 AT [ e (BT | e 2750 (..... 0.654 | MN . 11/04/2013| 11/30/2016
912828QP8 ..... U S TREASURY NOTE ... .. . P PO IFUU P 917,231 (.....101.8200 |.........896,016|......... 880,000 895867 ..o e (BT | e 1750 [ ..... 0.471| MN . 01/25/2013| 05/31/2016
912828G20 ...... U S TREASURY NOTE ... P PO IFUU P 3,613,304 | ......995230|....... 3,602,733 |....... 3,620,000 3613498 | ..o 194 e 0.875(..... 0.943 | MN . 12/02/2014 | 11/15/2017
912828GX2 ..... USTREAS-CPIINFLAT ... o e e 912,453 | .....107.2030 |......... 878173 |......... 819,490 878173 ... .. (29587) | ... (4893) | ..o e 2.625 (1.580) | JJ .. 07/17/2014| 07/15/2017
912828B82 ...... US TREASURY NOTE . T T P 1,222,037 | ......99.8750 | ....... 1,223469 | ....... 1,225,000 1223255 | ..o e 20T e | 0250 (..... 0373 | FA .. 03/07/2014| 02/29/2016
0199999 Subtotal - U.S. Governments - Issuer Obllgatlons .................................. 25 987,675 ... XXX ... |...... 25922159 |...... 25844490 | ...... 25,926,105 XXX XXX XXX . XXX . XXX .
U.S. Governments - Residential Mortgage-Backed Securities
38378KGV5 ... GNMA GTDREMICP/T13-57A ........cveet .. | et 282179 | ...... 98.2910 | ......... 276,805 | ......... 281,618 282141 | oo e @5) | .o | 1350 |..... 1332(MON .| ......... 37| 3,802 (04/12/2013| 06/16/2037
0299999 Subtotal - U.S. Governments - Residential Mortgage-Backed Securmes e e 2824790 XXX Lo | 276805 L.l 281618 ... ..282,141 .. .. ... (45) XXX XXX XXX . XXX . XXX .
0599999 Subtotal - U.S. GOVEIMMENS ... .. ..ottt e [ 26,269,853 | ... XXX ... |...... 26,198,963 | ...... 26,126,107 | ...... 26,208,246 | ........ (29587)|........ (22,084) XXX XXX XXX . XXX XXX
All Other Governments - Issuer Obligations
11070TAAG ..... PROVINCE OF BRITISHCOLUMBIA ............. AP (P I PO MFE ... 756,300 | ... .. 1004550 | ......... 753413 | ... 750,000 | ......... 54724 | oo e (1,576) [ oo [ 1200]..... 0925(A0 ...|......n 1650 | ......... 9,000 03/14/2014| 04/25/2017
683234DPO ... PROVINCE OF ONTARIO CANADA .............. P L MFE ... 916,686 | ..... 101.3380 | ......... 912,042 | ......... 900,000 | ......... 909,734 | ..o (5,580) [ ..vvveenieee e 1600 ]..... 0965 (MS .. |........ 4000 (........ 14,400 | 09/27/2013| 09/21/2016
0699999 Subtotal - All Other Governments - Issuer Obligations ... [ 1,672,986 | ... XXX ... |....... 1,665455|....... 1,650,000 | ....... 1664458 | .. ..o e (7A55) .o XXX XXX XXX oo 5650 ........ 23,400 . XXX XXX
1099999 Subtotal - All Other GOVEMMENLS .. .. ...ttt ettt [ 1,672,986 | ... XXX ... |....... 1,665455 | ....... 1,650,000 | ....... 1,664,458 | ... | (7A55) [ e XXX XXX XXX .o 5650 ........ 23,400 . XXX XXX
U.S. States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations
13063BN73 ..... CALIFORNIAST ..o e | 1FE 80,270 | ..... 1005140 | .......... 80411 (.......... 80,000 80104 [ ..o e OB e e 1.050 (..... 0929 | FA ... 03/14/2013| 02/01/2016
1199999 Subtotal - U.S. States, Territories and Possessions (Direct and Guaranteed) Issuer Obligations ....... ..80,270 | ... XXX ... L8041 L 80,000 | ... ..80,104 | .. XXX XXX XXX . XXX . XXX .
1799999 Subtotal - U.S. States, Territories and Possessions (Direct and Guaranteed) ........................ 80,270 [ ... XXX ... 80411 |.......... 80,000 80,104 XXX XXX XXX . XXX XXX .
U.S. Special Revenue, Special Assessment - Issuer Obligations
041826E53 ...... ARLINGTON TX INDEP SCHDIST ............... PP U U MFE ... 95,000 (..... 100.1470 | .......... 95140 | .......... 95000 |.......... 95,000 | ..vvvviii i e e 0611 (..... 0611 |FA .. 05/23/2013| 02/15/2016
072031AB3 .. .... BAY AREA CA WTR SPLY & CONSV A 1. |1FE...... 600,000 | ..... 100.1690 | ......... 601,014 | ......... 600,000 600,000 | ....vieiee e e e 0566 |..... 0.566 | AO .. 02/01/2013| 10/01/2015
313371PV2 ...... FEDERALHOMELNBKCONSBD ............o. |oen [oon | oeiiin, 1... 1,210,155 | ... .. 1016230 |....... 1,183908 | ....... 1,165,000 1,187,646 | ... | (TBTE) | o e | 1625|..... 0615|JD .. 01/17/2013| 12/09/2016
3137EADTS ...... FEDERALHOMELNMTGCORP ............cooo| e oo oo, 1... .. 1,198,068 | ..... 100.1620 | ....... 1,201,944 | ....... 1,200,000 1,198,676 | ..o | B08 s e [ 0875(..... 0929 (W .. 01/17/2014| 02/22/2017
31398ADM1 ..... FEDERALNATLMTGASSN ......ooovvveeeeenn] e [ et 1... ... 612646 | ..... 1105570 | .........597,008 | ......... 540,000 597,024 | .o e (15822) [ e 5375(..... 0.996 | JD . 04/24/2014| 06/12/2017
3135G0ZLO ..... FEDERALNATLMTGASSN ... oo [ oot 1... ....582912 ... 99.7990 [ .........583824|......... 585,000 583145 [ ..o e 28 e 1.000 (..... 1118 | MS . 08/21/2014| 09/27/2017
3135G0JA2 ..... FEDERALNATLMTGASSN ... oo oo oot 1... .. 1,208,066 | ..... 100.5580 | ....... 1,206,696 | ....... 1,200,000 1,208,631 | L e (138) | e 1125(..... 0.884 | AO .. 06/26/2014 | 04/27/2017
3135GOVAS ..... FEDERALNATLMTGASSN ... oo [ oot 1... . 1,203,390 ..... 1005910 | ....... 1,207,092 | ....... 1,200,000 1201449 L e (B4 e e 0500 (..... 0.403 | MS . 04/22/2013| 03/30/2016
56045TAA3 ..... MAINE ST MUNI BOND BANK LIQUOR .. 1 1FE . ...50,000(..... 100.3520 | .......... 50176 | .......... 50,000 20050,000 [ e e e e 1.068 | ..... 1.068 [ JD .. 08/28/2013| 06/01/2015
649907XP2 ...... NEW YORK ST DORM AUTH REVENUES .. 1 1FE . L. 75000 ...... 99.9000 [ ..........74925|.......... 75,000 75,000 [ e e e e 0874 ..... 0.874|JD .. 12/05/2013| 12/01/2016
67919PLF8 ...... OKLAHOMA ST WTR RESOURCE BRDR .. e e o 1 [IFE L ..180,000..... 100.0670 | ......... 180121 |......... 180,000 | ... 180,000 [ e e e e 1.000 (..... 1.000 | AO .. 02/26/2014| 04/01/2017
727199WCT ..... PLANO TX INDEP SCHDIST ............. U OO I P MFE ...... |... L217827 | ... 102.3980 | .........215036 | ......... 210,000 | ... 214232 o e (BB9D) [ e 2625(..... 0817 | FA .. 12/11/2013| 02/15/2016
91412GSX4 ...... UNIV OF CALIFORNIACAREVENUES ........... oo e |V IFE L 65,000 (..... 1004490 | ..........65292|.......... 65,000 |.......... 65,000 | ... e e e 0907 |..... 0.907 | MN .. 09/26/2013| 05/15/2016
2599999 Subtotal - U.S. Special Revenue, Special Assessment - Issuer Obligations ......................... [.... ... 7,298,064 ... XXX ... |.......7262175|....... 7,165,000 | ....... 7,253,804 XXX XXX XXX . XXX XXX .
U.S. Special Revenue, Special Assessment - Residentia Mortgage -Backed Securities
3138LVXAG ... .. FNMA  POOL#0AO5172 ... | oo [ 196,460 | ..... 104.3830 193920 ......... 185,777 (BB72) .o e 3.000..... 1.721 | MON . 05/21/2013| 06/01/2022
31418AHT6 ..... FNMA POOL #0MA1153 A P U 1 ..415605 | ..... 104.3710 | ... L 412992 | L 395,69% | ... B,A37) v e 3.000..... 1.866 | MON . 05/30/2013| 07/01/2022
31418A4S4 .. .... FNMAPOOL#OMA1732 ... | [ it 1... .. 143970 | ..... 105.9020 | ... L. 144198 | L 136,162 | ... (1,781 oo [ 3500 (..... 2.298 | MON . 01/22/2014| 01/01/2024
2699999 Subtotal - U.S. Special Revenue, Special Assessment - Residential Mongage -Backed Secuntles 756,034 ... XXX ... 751110 [ 717,636 (11,590) XXX XXX XXX . XXX XXX
3199999 Subtotal - U.S. Special Revenue, Special ASSessment . .............oovuuieeiiiiieiiiiinnii |, 8,054,099 ... XXX ... [....... 8,013,285 ....... 7,882,636 4131 | o XXX XXX XXX . XXX . XXX .




ANNUAL STATEMENT FOR THE YEAR 2014 oF THE Paramount Advantage

1'0L3

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

1 2 Codes 6 Fair Value 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 Current

0 Year's

R Rate Other- Total

E Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated

| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual

CUsIP G | Bond Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When| Dueand During Maturity
Identification Description Code] N | CHAR nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.CV. of Interest | Paid Accrued Year Acquired Date

Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00440EAJ6 ...... ACE INAHOLDINGSINC .........covvninn.n. 1 06/30/2014 02/15/2017
0258MODMS ... ... AMERICAN EXPRESS CREDIT ........ooovven [ove | [, 07/30/2014 06/15/2017
02665WABT ..... AMERICAN HONDA FINANCE CORP .. ... . 1 10/03/2013| 10/07/2016
03523TBAS ..... ANHEUSER-BUSCH INBEV WORLDWIDE ......... 1 06/17/2013| 02/15/2016
037833AM2 ..... APPLEINC ... 1 04/29/2014( 05/05/2017
037833A09 ...... APPLEINC ........... .. 1 09/05/2013| 05/03/2018
06050TLR1 ...... BANKOF AMERICANA ... oo [ oot 11/06/2013| 11/14/2016
05531FAGS ..... BB&TCORP .......... 1 10/22/2013| 03/15/2016
05531FALT7 ...... BB&TCORP ..........ovveveneen. 1 03/11/2013| 08/15/2017
084664BNO ... BERKSHIRE HATHAWAY FINANCE CO 1 01/18/2013| 12/15/2015
097014AN4 ... BOEING CAPITALCORP .............. 1 07/30/2014 08/15/2016
14042E3Z1 ...... CAPITAL ONE BANKUSANA ........ 1 09/02/2014 09/05/2017
149121586 ...... CATERPILLAR FINANCIAL SERVICES 1 09/03/2013| 09/06/2016
172967HYO ... CITIGROUPINC ... e [ | 08/07/2014 08/14/2017
191216AP5 ...... COCA-COLACOITHE ........ 1. (2.686) 05/03/2013| 11/15/2015
219868BPO ...... CORP ANDINADE FOMENTO ...........ccovvvvn|onn fovn oot (2,553) 01/22/2014{ 01/15/2016
264399EM4 ... DUKE ENERGY CAROLINAS LLC .. 1 01/22/2013| 10/01/2015
369550AQ1 ..... GENERAL DYNAMICSCORP ........ 1 05/31/2013| 07/15/2016
36962G3H5 ... GENERAL ELECTRIC CAPITALCORP ...........|.ow [ovn |oevnnes 04/10/2014| 09/15/2017
36962G6RO ... .. GENERAL ELECTRIC CAPITALCORP ........... ... .o [ooeit 10/07/2013| 01/08/2016
373334JY8 ...... GEORGIAPOWERCO ............ 1 02/25/2013| 08/10/2015
38259PAC6 ... GOOGLEINC ........... 1 01/18/2013| 05/19/2016
437076AP7 ...... HOME DEPOT INC/THE .. 1 10/21/2013| 03/01/2016
40428HPLO ..... HSBCUSAINC ... e [ | 11/05/2014| 11/13/2017
24422ESRT ... JOHN DEERE CAPITALCORP ... | [, 09/10/2014 12/15/2017
46625HJA9 ...... JPMORGAN CHASE &CO ... 10/22/2013| 07/05/2016
46623EJY6 ...... JPMORGAN CHASE &CO ...... 02/12/2014 02/15/2017
4932TM2J2 .. ... KEYBANK NA/CLEVELAND OH .. 1 06/11/2014 11/25/2016
59156RBK3 ... METLIFEING ..o e [ | 09/30/2014| 12/15/2017
61166WAR2 ... .. MONSANTOCO ..o oo [ [ 06/26/2014( 06/30/2017
66989HAC2 ..... NOVARTIS CAPITAL CORP . 1 (6 980) 06/05/2013| 04/24/2015
68402LACS .. ... ORACLECORP ... 1 (9,607) 01/18/2013| 01/15/2016
713448BT4 ...... PEPSICOINC ................... 1 08/14/2013| 05/10/2016
718172BN8 ... PHILIP MORRIS INTERNATIONALIN ... | oo o | 11/03/2014| 11/09/2017
69349LAP3 ...... PNCBANKNA ......oooviinnns 1. 10/21/2013| 11/01/2016
693476BGT ..... PNCFUNDINGCORP ... e [ | e (2.819) 08/14/2013| 09/21/2015
74005PAV6 ... .. PRAXAIRINC ................. 1 (3,142) 10/30/2013| 09/15/2015
742718DS5 . . ... PROCTER & GAMBLE CO/THE .. 1 (3,825) 09/27/2013| 11/15/2015
828807CJ4 ...... SIMON PROPERTY GROUP LP .. 1 (1,325) 06/30/2014| 09/15/2017
842400GB3 ..... SOUTHERN CALEDISON ... e [oe | oo .. 10 05/06/2014 05/01/2017
882508ARS ... .. TEXAS INSTRUMENTS INC ... AU 2,254) 08/14/2013| 05/16/2016
89233P581 ...... TOYOTA MOTOR CREDIT CORP AU (1,303) 01/07/2014{ 01/12/2017
792860AH1 ... .. TRAVELERS COS INC/THE ..... AU (11,716) 10/22/2013| 12/01/2015
898365AB7 ...... TRUSTEES BOSTON COLLEGE . AU 08/14/2013| 07/01/2015
911312AP1 ... UNITED PARCEL SERVICE INC .. PO PO 06/05/2013| 10/01/2017
91324PBY7 ... UNITEDHEALTH GROUP INC . PO PO 11/04/2014| 10/15/2017
91159HHBY . .... USBANCORP ............ PO PO I 05/23/2013| 11/15/2016
931142DNO ... WAL-MART STORES INC ... U PR 04/15/2014 04/21/2017
931142DEO ..... WAL-MART STORES INC ... 04/04/2013| 04/11/2016
94974BGBO ..... WELLS FARGO & COMPANY .. - 09/02/2014 09/08/2017
983024AM2 ... WYETHLLC ............e. 08/14/2013| 04/01/2017
06366RPRO . .... BANK OF MONTREAL ... R PO 07/11/2013| 07/15/2016
064159DA1 ..... BANK OF NOVA SCOTIA ... R I P 12/10/2013| 12/13/2016
78008SD86 ... .. ROYAL BANK OF CANADA ...... . R I P 10/22/2013| 03/08/2016
89114QAES ... .. TORONTO-DOMINION BANK/THE ... [ I (P 08/14/2013| 10/19/2016
893526DH3 ..... TRANSCANADA PIPELINESLTD ... N P 03/11/2013| 06/01/2015
055451AK4 ... BHP BILLITON FINANCE USALTD . R [ 05/02/2013| 11/21/2016
05565QBT4 ... BP CAPITAL MARKETS PLC .. R [ 04/02/2013| 11/01/2016
539473AG3 ..... LLOYDS TSB BANKPLC ...... R|....... 06/19/2013| 01/21/2016
76720AAES . .... RIO TINTO FINANCE USAPLC ....... R|[.. 1. 09/09/2014| 08/21/2017
822582A75 ...... SHELL INTERNATIONAL FINANCE BV R|[.. 1. 11/12/2013| 11/15/2016
85771PATY ..... STATOILASA ..., R|[.. 1. 11/03/2014| 11/09/2017
89153VAJ8 ...... TOTAL CAPITAL INTERNATIONALSA ........... R|.. 1. 01/08/2014| 01/10/2017
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value 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 Current
0 Year's
R Rate Other- Total
E Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated
| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUsIP G | Bond Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When| Dueand During Maturity
Identification Description Code] N | CHAR nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.CV. of Interest | Paid Accrued Year Acquired Date
3299999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations .............................|...... 14213616 ... XXX ... |...... 14,011,350 | ...... 13,840,000 | ...... 14,014,330 [ ... | (129,720) | ..o | COXXX L[ XXX | XXX 74220 ....... 225210 [ . XXX [.. XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
02006NAC3 ... ALLY AUTO RECEIVABLES TSN1A3 ............ U UTR R P B [ 274984 | ... . 274,519 274988 | .o | A [ 0750 |..... 0.752 | MON . 02/25/2014 02/21/2017
02005ADF2 ..... ALLY MASTER OWNER TRUST 1 A2 .. e |V IFE ] ..194955 | ... .. . .. 195,236 194071 e O e 1.000 | ..... 1.005 | MON . 02/12/2013| 02/15/2018
02005AEBO ..... ALLY MASTER OWNER TRUST 3A ... 1. |11FE. ..309,925|...... . .. 309,327 2309936 | s T e 1330 ..... 1.335| MON . 03/11/2014{ 03/19/2019
02005AERS ... ALLY MASTER OWNER TRUST5A2 ... S| IFE . .. 149,997 [ ... . oo, 149,595 149997 [ e O [ 1.600..... 1.600 | MON . 11/04/2014| 10/15/2019
03065JAD6 ...... AMERICREDIT AUTOMOBILE 4 A3 ... 1. |11FE. .. 129976 | ... . .. 129,487 B K 4 [ N I P 1270 ..... 1.274 | MON . 11/13/2014| 07/08/2019
03062AADS ..... AMERICREDIT AUTOMOBILE RE 3 A3 1. |1FE. .. 184905 | ...... . .. 184,728 184995 | e O e e 1150 | ..... 1.151 | MON . 08/20/2014( 06/10/2019
05579UADS . ... BMW VEHICLE LEASE TRUST 1A4 ... S| IFE L 249995 [ ...... . ee...249,943 C249.996 [ L e T e 0990 ..... 0.991 | MON . 04/09/2014| 08/21/2017
13975HACO ... CAPITAL AUTO RECEIVABLES 2 A3 .. S| IFE 274967 | ... . ... 275813 218973 L e B e 1.260|..... 1.263 | MON . 04/16/2014 05/21/2018
13975DACY ... CAPITAL AUTO RECEIVABLES 3A3 .. S| IFE ..299,965 | ..... . e.....301,335 20299976 [ e B e 1.390 | ..... 1.393 | MON . 08/14/2013| 12/20/2017
13975FAC4 ..... CAPITAL AUTO RECEIVABLES 4 A3 .. S| IFE ..304,996 | ...... . ..., 304,973 304,997 [ e T [ 1.090|..... 1.090 | MON . 11/21/2013| 03/20/2018
14313RACT ..... CARMAX AUTO OWNER TRUST 2A3 ... S| IFE ..304,978 [ ...... I e, 304,073 304,981 [ e 3 e 0980 ..... 0.982 | MON . 05/07/2014| 01/15/2019
14313TAC3 ... CARMAX AUTO OWNER TRUST 3 A3 ... S| IFE ..259979 [ ...... I e, 259,022 00259,981 [ e 2 e 1.330|..... 1.332 | MON . 08/06/2014 06/17/2019
14313PACT ..... CARMAX AUTO OWNER TRUST4 A3 ... 1L | IFE . ..309,709 | ...... ) e, 300,644 2309714 L e B e 0.800..... 0.826 | MON . 12/05/2014| 07/16/2018
14313UACO ... CARMAX AUTO OWNER TRUST4 A3 ... S| IFE . 214980 [ ...... . e 214411 214981 L e e [ 1.250 | ..... 1.252 | MON . 11/05/2014| 11/15/2019
12632XAC2 ..... CNH EQUIPMENT TRUST 2014-CA3 ... 1. |11FE. ..299,988|...... . .. 298,446 2299989 | .. e O e e 1.050|..... 1.051 | MON . 10/16/2014| 11/15/2019
12591BACY ..... CNH EQUIPMENT TRUSTAA3 ...... 1. |11FE. ..309,99 | ...... . .. 309,157 309,997 ..o e e 0840 ..... 0.840 | MON . 02/12/2014( 05/15/2019
12623PACO ..... CNH EQUIPMENT TRUSTBAS ... 1. |11FE. ..3038801...... . .. 304,119 303895 ... | 1B e 0910 ..... 0.995 [ MON . 12/04/2014| 05/15/2019
m 12618SACT ..... CNH EQUIPMENT TRUSTDA3 ...... 1. |11FE. .. 189,992 | ...... . .. 189,713 189,994 ... [ 2 0770 ..... 0.771 | MON . 11/14/2013| 10/15/2018
- 34530LAET ...... FORD CREDIT AUTO LEASE TRB A4 . 1. |1FE. ...99986|..... . ..100,181 99987 | ... e 2 e 1100 ..... 1.104 | MON . 07/22/2014( 11/15/2017
i 34530PAD4 ... FORD CREDIT AUTO OWNERCAS3 ..... . S| IFE .. 254962 (...... . eie.... 254,263 258983 | .o | T [ 1.080 | ..... 1.063 | MON . 11/18/2014 05/15/2019
N 34530BACT ..... FORD CREDIT AUTO OWNER TRAA3 .......... S| IFE ..216,604 | ...... . eee... 216,575 216614 | .o | 10 [ [ 0550 ..... 0.552 | MON . 02/20/2013| 07/15/2017
34530KABY ..... FORD CREDIT AUTO OWNERTRBA3 .......... S| IFE ..194999 [ ...... . ceee... 194,852 194,999 | .o e O e 0.900..... 0.900 | MON . 06/17/2014| 10/15/2018
34528QCD4 ... ... FORD CREDIT FLOORPLAN MAS 1A1 .. S| MFE ..500,469 | ...... . e, 499,970 500,289 | ..o | (O [ [ 0850 ..... 0.831 | MON . 01/23/2013| 01/15/2018
36163TACT ..... GE EQUIPMENT MIDTICKETLL1A3 ... S| IFE 274998 | ...... e, 274,865 274,998 | .o | O [ 1140 ..... 1.140 | MON . 09/09/2014| 05/22/2018
36163NADS ..... GE EQUIPMENT TRANSPORTATI 1 A4 .. 1L | IFE . 279918 | ...... .. 279,745 279923 | .o | B [ 1.660 | ..... 1.664 | MON . 06/10/2014| 08/23/2022
36163GACS ..... GE EQUIPMENT TRANSPORTATI2A3 ... . 1. |1FE. 549,973 | ..... .. 551,205 549981 | e T e e 0920]..... 0.921 [ MON . 10/23/2013| 09/25/2017
41284AADO0 ..... HARLEY-DAVIDSON MOTORCYCL 1 A3 . 1. |11FE. 99974 |...... 99,810 L99977 | e B e 1100 ..... 1.105 | MON . 04/08/2014( 09/15/2019
43814JAC8 ...... HONDA AUTO RECEIVABLES 14-4 A3 ... 1. |11FE. 209,963 | ...... 209,486 20094 | ... o e 0990 |..... 0.995 [ MON . 11/19/2014| 09/17/2018
43814GAC4 ... .. HONDA AUTO RECEIVABLES OW 2A3 .. 1. |11FE. 224973 | ...... 224,503 2 T [ N I 0770 ..... 0.773 | MON . 05/13/2014( 03/29/2018
43814HAC2 ..... HONDA AUTO RECEVEIVABLES 3A3 ... 1. |11FE. 299,942 | ...... 298,995 e S N I 0880 ]..... 0.885 [ MON . 08/12/2014( 06/15/2018
44890RACS ... HYUNDAI AUTO RECEIVABLES A A3 . 1. |1FE. 139975 ...... 139,824 139,980 ..o e B 0790 ..... 0.794 | MON . 01/28/2014( 07/16/2018
44890UACS ... HYUNDAI AUTO RECEIVABLES B A3 . S| IFE 304,991 ...... 304,180 304,992 | .o | T [ 0.900..... 0.901 | MON . 05/07/2014 12/17/2018
4TT8TVACS ... JOHN DEERE OWNERTRAA3 ........ S| IFE 299,952 | ...... 299,862 299,981 | .. | 9 [ 0920 ..... 0.924 | MON . 04/02/2014| 04/16/2018
4778TTADG ..... JOHN DEERE OWNER TRUST 20 BA3 .. S| IFE 174,962 | ...... 174,314 174,965 | ..o e B e 1.070 | ..... 1.075 | MON . 08/26/2014 11/15/2018
63938EAA2 ..... NAVIENT STUDENT 14-1A1 ........... S| IFE 220959 | ...... 220,451 220,959 | . | e [ 1.000|..... 1.000 | MON . 05/20/2014| 03/25/2021
65477KAD4 ... NISSAN AUTO LEASE TRUSTBAS ... S| IFE 309,995 ..... 310,242 309,997 | v | 2 [ 0750 |..... 0.751 | MON . 10/22/2013| 06/15/2016
65476LAD3 ... .. NISSAN AUTO LEASE TRUSTBA4 ... S| IFE 240,384 | ..... 240,072 240,303 | .o e (T [ e 0740 |..... 0.706 | MON . 12/11/2013| 09/17/2018
65477PACS ... NISSAN AUTO RECEIVABLES OAA3 ............ 1L | MFE 189,956 | ...... 189,571 189,964 | ..o e B e 0930 ..... 0.935 | MON . 02/11/2014 08/15/2018
65477TMAC2 ... .. NISSAN AUTO RECEIVABLS 13-CA3 ............ 1. |1FE 259,946 | ...... 259,368 259,958 | ... e T 0670 ..... 0.674 | MON . 12/04/2013| 08/15/2018
80283XADY ..... SANTANDER DRIVE AUTOREC 3A3 ... . 1. |11FE. 199,998 | ...... .. 199,540 199,998 ... O 0810 ..... 0.810 | MON . 06/11/2014( 07/16/2018
80284AADS ... SANTANDER DRIVE AUTO RECE 5 A3 .. S| IFE . 214971 ... .. 214,673 214972 o e T [ 1450 | ..... 1.153 | MON . 11/19/2014| 01/15/2019
89236RAC3 ..... TOYOTA AUTO RECEIVABLES OAA3 .. 1. |11FE. 79362 | ..... ... 79,406 79363 e O e 0550 ..... 0.550 | MON . 04/09/2013( 01/17/2017
92867QADS ..... VOLKSWAGEN AUTO LEASE TRUA A3 . R . 1. |1FE. 209,983 | ...... .. 209,330 2209988 | .. e B e 0.800]..... 0.803 | MON . 02/04/2014( 04/20/2017
98161DAD2 ..... WORLD OMNIAUTOMOB 14-AA3 .............. 1.. |1FE 219,985 | ..... 220,469 219986 ... oo s 1160 |..... 1.162 | MON . 09/10/2014| 09/15/2017
3599999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Other Loan-| Backed and Structured Securmes ............ 10,840,437 | ... 10,829,089 | ...... 10,841,946 | ...... 10,840,343 XXX L0 XXX XXX . XXX XXX
3899999 Subtotal - Industrial & Miscellaneous (Unaffiliated) .................... ... | 25,054,053 | ... 24840439 | ...... 24681946 | ...... 24854672 |............... |....... (129,739) | ... | XXX [ XXX ] XXX XXX [0 XXX
7799999 Subtotals - IsSuer OBIIGAtIONS .. ... ... ..o\ttt ettt | 49,252,612 | ... 48,941,549 [ ...... 48,579,490 [ ...... 48,938,800 [ ........ (29587) [ ....... (191,549) | ..o [ LOXXX L[ XXX L | XXX CXXX [ XXX
7899999 Subtotals - Residential Mortgage-Backed Securities . ................ooovuiiiiiiiiiiiiiiiini] i, 1,038,213 | ... . 1,027,915 | ......... 999,253 | ....... 1,082,023 | ..o e (11,635) | .o | LOXXX L | XXX | XXX XXX [0 XXX
8099999 Subtotals - Other Loan-Backed and Structured SECUFHIES . .. .. ..........c.oreueriraeananaeans |oernn. 10,840,437 | ... 10,829,089 [ ...... 10,841,946 [ ...... 10,840,343 [ ... e (9] e [ XXX [ XXX | XXX XXX [ XXX
8399999 Grand Total = BONGS .. ... ... ...ttt et et et 61,131,262 | ... 60,798,553 | ...... 60,420,689 | ...... 60,811,165 |........ (29587) [ ....... (203203) | ..o [ LOXXX L[ XXX L | XXX CXXX [ XXX
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SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
3 4 5

1 2 6 7 8 9
Number Paid for

CUsSIP Date of Shares Accrued Interest
Identification Description Foreign |  Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Bonds - U.S. Governments
912828WA4 ... |USTREASURY NOTE ... L . 10/31/2014 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) ................ | XXX 461,240(............. 460,000 (.................. 126
912828UMO ... |U STREASURY NOTE ... ..o . 02/27/2014 . | SCOTIA CAPITAL (USA) INC,NEWYORK ..............oooi | XXX oo 2452784 |........... 2,450,000 .................. 330
912828QX1 ... |USTREASURY NOTE ...t L . 07/24/2014 . | GOLDMAN SACHS & CO,NY ... e XXX 611,461|............. 600,000|................ 4,351
912828WF3 ...|USTREASURY NOTE ...t L . 02/06/2014 . | MORGAN STANLEY & COINC,NY ........ooooiiiii | XXX oo 1,675725(........... 1,675000(................ 2,429
912828WT3 ... |USTREASURY NOTE ... ..o . 07/31/2014 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) ................|.ooooes XXX oo 1,219,884 |........... 1,225000(.................. 495
912828WQ9 ...|USTREASURY NOTE ..ot L . 07/02/2014 . | MORGAN STANLEY & COINC,NY ........oooooiii | XXX 1,225243........... 1,225,000(................... 50
912828WP1 ...|U STREASURY NOTE ... ..o . 07/02/2014 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) .................| oot XXX oo 2446946 |........... 2,450,000 ................ 1,054
912828D98 ....|USTREASURY NOTE ..ot L . 10/03/2014 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) ................ | XXX 1225144 ........... 1,225000(.................. 711
912828B74 ....|USTREASURY NOTE ... ..o . 03/07/2014 . |[NOMURA SECS,NEWYORK ...............ocoooii] XXX oo 2,439,672|........... 2,450,000 .................. 973
912828F88 ....|U STREASURY NOTE ... ..o . 11/03/2014 . | MORGAN STANLEY & COINC,NY ................ocooi | XXX oo 214454\ ............. 215000 (... 9
912828064 ....|USTREASURY NOTE ..o L . 09/19/2014 . | MORGAN STANLEY & COINC,NY ........ooooiiiii e XXX oo 184,748 (............. 185,000(................... 59
912828G20 ... [US TREASURY NOTE ... . 12/02/2014 . | CREDIT SUISSE, NEW YORK (CSUS) .........cocoiiiiii] i XXX oo 3,613,304 |........... 3,620,000 ................ 1,285
912828GX2 ... |US TREAS-CPIINFLAT ... ..o . 07/17/2014 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) .................f.ooooe. XXX 1,818,383 |........... 1,633,121 .................. 349
912828B82 ....|USTREASURY NOTE ... ... .o . 03/07/2014 . | MORGAN STANLEY & COINC,NY .................cocoo |, XXX oo 1,222,037 |........... 1,225000(................... 83
0599999 Subtotal - Bonds - U.S. GOVEIMMENS ... 20,811,024]......... 20,638,121].............. 12,304
Bonds - All Other Governments
11070TAA6 ... [PROVINCE OF BRITISHCOLUMBIA ... ... . 03/14/2014 . | SCOTIA CAPITAL (USA) INC,NEWYORK ....................|....... XXX oo 756,300 |............. 750,000 |................ 3,600
1099999 Subtotal - Bonds - All Other GOVEIMMENS .......... ... 756,300 ............. 750,000]................ 3,600
Bonds - U.S. Special Revenue, Special Assessment
3137EADT3 ... | FEDERALHOMELNMTG CORP ... ..o . 01/17/2014 . | GOLDMAN SACHS & CO,NY ... XXX oo 1,198,068 ........... 1,200,000 (......................
31398ADM1 ...| FEDERAL NATLMTG ASSN ..o L . 04/24/2014 . INOMURA SECS,NEWYORK .............oooooiiiii] XXX oo 612,646|............. 540,000|.............. 10,723
3135G0JA2 ... |[FEDERAL NATL MTG ASSN ... ..o . 06/26/2014 . | MORGAN STANLEY & COINC,NY ................ooooi | XXX oo 1,208,066 |........... 1,200,000(................ 2,250
3135G0ZL0 ... | FEDERAL NATLMTG ASSN ..o L . 08/21/2014 . | MORGAN STANLEY & COINC,NY ..o XXX oo 582,912 ............. 585,000 ...
67919PLF8 ....| OKLAHOMA STWTRRESOURCEBRDR ..o e . 02/26/2014 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........|....... XXX oo 180,000 (............. 180,000 (.............oooiil
31418A4S4 ... [FNMAPOOL#OMATT32 ... o . 01/22/2014 . | GOLDMAN SACHS & CO,NY ... XXX oo 167,881 ............. 158,776 |.................. 401
3199999 Subtotal - Bonds - U.S. Special Revenue, Special ASSESSMENT ... ... ... 3,949,573 ........... 3,863,776 |.............. 13,374
Bonds - Industrial and Miscellaneous (Unaffiliated)
00440EAJ6 ....[|ACEINAHOLDINGSINC ... . 06/30/2014 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............|....... XXX oo 212412\ ............. 190,000 (................ 4,152
0258MODMS8 .. | AMERICAN EXPRESS CREDIT ..........oooiiiiieieeeeeee . 07/30/2014 . | US BANCORP INVESTMENTS INC, ST.PAUL ................|....... XXX oo 482,604 (............. 485000 (.................. 894
037833AM2 ... | APPLE INC ... ... . 04/29/2014 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) ................| oot XXX oo 149921 |............ 150,000 (.......cooiii
097014AN4 ... | BOEING CAPITALCORP ... ..o . 07/30/2014 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........|....... XXX oo 256,723 |............. 250,000]................ 2,494
14042E3Z1 ... | CAPITALONE BANK USANA ... ... . 09/02/2014 . | BARCLAYS CAPITALINC,NEWYORK ....................... | oo XXX oo 249,730 |............. 250,000 ...
172967HY0 ... |CITIGROUP INC ... . 08/07/2014 . | CITIGROUP GBL MKTS/SALOMON, NEWYORK .............|....... XXX oo 219692|............. 220,000 ...
219868BP0 ... [ CORP ANDINADE FOMENTO ..o o . 01/22/2014 . | JP MORGAN CHASE/JP MORGAN INTL, NEWYORK ....... |....... XXX oo 115445(............. 110,000 .................. 138
36962G3H5 ... | GENERAL ELECTRIC CAPITALCORP ... . 04/10/2014 . | US BANCORP INVESTMENTS INC, ST.PAUL ................|....... XXX oo 159,575(............. 140,000 (.................. 656
40428HPLO ... [HSBC USAINC ... o . 11/05/2014 . | JP MORGAN CHASE BANK/HSBCI, NEW YORK .............|....... XXX oo 149,973 (............. 150,000 (............cooil
24422ESR1 ...| JOHN DEERE CAPITALCORP ... e . 09/10/2014 . | GOLDMAN SACHS & CO,NY ... XXX oo 309,926 |............. 310,000 ...
46623EJY6 ....[JPMORGAN CHASE & CO ... e . 02/12/2014 . | JPMORGAN SECURITIES INC,NEWYORK .................. | ....... XXX oo 609,695|............. 610,000]..............oeee
49327M2J2 ... | KEYBANK NA/CLEVELAND OH ..o e . 06/11/2014 . | KEYBANC CAPITAL MARKETS INC, NEWYORK ............|....... XXX oo 250,908 |............. 250,000|............cce0s 160
59156RBK3 ... [METLIFEINC ... .. . 09/30/2014 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) ................| oot XXX oo 65198 |.............. 65,000................... 98
61166WAR2 .. [MONSANTO CO ...t e . 06/26/2014 . | WILLIAMS CAPITAL GROUP LP, JERSEYCITY ..............|....... XXX oo 149,855(............. 150,000 (............cooil
718172BN8 ... | PHILIP MORRIS INTERNATIONAL IN ... o . 11/03/2014 . | JPMORGAN SECURITIES INC,NEWYORK .................. | ....... XXX oo 184,486 (............. 185,000 (...t
828807CJ4 ....| SIMON PROPERTY GROUPLP ... L . 06/30/2014 . | MITSUBISHI UFJ SECURITIES, NEWYORK ..................|....... XXX oo 308,748 |............. 300,000]................ 1,935
842400GB3 ... | SOUTHERN CALEDISON ... ... o . 05/06/2014 . | CASTLEOAK SEC/CANTOR FITZGERALD & CO,NY ........|....... XXX oo 149952 (............. 150,000 (.......cooiii
89233P5S1 ... [ TOYOTAMOTOR CREDITCORP ..o . 01/07/2014 . | STIFELNICOLAUS ... XXX oo 154,062 (............. 150,000 (................ 1,520
91324PBY7 ... |UNITEDHEALTHGROUP INC ... L . 11/04/2014 . | MIZUHO SECURITIES USAINC.NEWYORK .................|....... XXX oo 311,364 |............. 310,000|.............oo0e 265
931142DN0 ... [WAL-MART STORESINC ... ..o . 04/15/2014 . | CITIGROUP GBL MKTS/SALOMON, NEWYORK .............|....... XXX oo 314,953 |............. 315,000 ...
94974BGBO ...| WELLS FARGO & COMPANY ... .o . 09/02/2014 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............|....... XXX oo 299,703 |............. 300,000].......coii
76720AAEG ... [RIOTINTO FINANCE USAPLC ... o . R...[. 09/09/2014 . [ MORGAN STANLEY & COINC,NY ..................ooo | XXX oo 211,632 ............. 210,000 |.................. 199
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B57T1PATY ... [ STATOIL ASA L ... R...[. 11/03/2014 . | MORGAN STANLEY & COINC,NY ...................oooo |, XXX oo 184,512 ............. 185,000 (......................
89153VAJ8 ....[ TOTAL CAPITAL INTERNATIONAL SA ... .. ... R...[. 01/08/2014 . | BARCLAYS CAPITALINC,NEWYORK ........................|....... XXX oo 149670(............. 150,000 | ......................
02006NAC3 ... [ ALLY AUTO RECEIVABLES TSNTA3 ... . 02/25/2014 . | CREDIT SUISSE, NEW YORK (CSUS) ............cooeve | XXX .o 274984 |............ 275,000 ...
02005AEBO ... [ALLY MASTEROWNER TRUST 3 A ... ..o . 03/11/2014 . | BARCLAYS CAPITALINC,NEWYORK ........................|....... XXX oo 309,925(............. 310,000 ..................
02005AERS5 ... [ ALLY MASTEROWNER TRUST5A2 .. ... . 11/04/2014 . | BARCLAYS CAPITAL INC,NEWYORK ........................|....... XXX oo 149,997 [ ............. 150,000 (...............c.oe
03065JAD6 ....| AMERICREDIT AUTOMOBILE 4 A3 ... ... o . 11/13/2014 . | JAMORGAN CHASE BK/RBS SEC INC, NEW YORK .........|....... XXX oo 129976 (............. 130,000 (......................
03062AADS ... | AMERICREDIT AUTOMOBILERE 3 A3 ... .. ..o . 08/20/2014 . | CREDIT SUISSE, NEW YORK (CSUS) ............ccooooee | XXX oo 184,995 ............. 185,000 (......................
05579UADS ... | BMW VEHICLE LEASE TRUST 1 A4 ... . 04/09/2014 . | BARCLAYS CAPITALINC,NEWYORK ........................|....... XXX oo 249,995(............. 250,000 ...
13975HACO ... | CAPITALAUTO RECEIVABLES 2A3 ... ... . 04/16/2014 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) ...........ooooof e XXX oo 274967 |............. 275,000 ...
14313RACT ... | CARMAX AUTO OWNER TRUST 2 A3 ... . 05/07/2014 . | JAMORGAN SECURITIES INC,NEWYORK .................. [....... XXX oo 304,978|............. 305,000 ...
14313TAC3 ... | CARMAX AUTOOWNER TRUST3A3 ... . 08/06/2014 . | BARCLAYS CAPITALINC,NEWYORK ........................|....... XXX oo 259,979 |............ 260,000.....................
14313UACO ... | CARMAX AUTOOWNER TRUST4 A3 ... ... . 11/05/2014 . | CREDIT SUISSE, NEW YORK (CSUS) .............cooovve | XXX oo 214980 |............. 215,000 ...
14313PAC1 ... | CARMAX AUTOOWNER TRUST4 A3 ... . 12/05/2014 . | CREDIT AGRICOLE (USA) INC, ISELIN ..................ooo | XXX oo 309,709 |............. 310,000 .................. 172
12632XAC2 ... |CNH EQUIPMENT TRUST 2014-C A3 ... . 10/16/2014 . | CREDIT SUISSE, NEW YORK (CSUS) ............ccooooee | XXX oo 299,988|............. 300,000 ...
12591BACY ... |CNH EQUIPMENT TRUSTAA3 ... . 02/12/2014 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX .o 309,996 |............. 310,000 ...
12623PACO ... |CNH EQUIPMENT TRUSTB A3 ... .. . 12/04/2014 . | CITIGROUP GBL MKTS/SALOMON, NEW YORK .............[....... XXX oo 303,880 |............. 305,000|.................. 185
34530LAE1 ... [FORD CREDITAUTOLEASETRBAA ... . 07/22/2014 . | BARCLAYS CAPITALINC,NEWYORK ........................|....... XXX o 99,986 |............. 100,000 (...............oooe
34530PAD4 ... [ FORD CREDITAUTOOWNER CA3 ... e . 11/18/2014 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX .o 254962|............. 255,000 ...
34530KAB9 ... [ FORD CREDITAUTOOWNER TRBA3 ... ... . 06/17/2014 . | MORGAN STANLEY & COINC,NY ............................|....... XXX oo 194,999 ............. 195,000 ......................
36163TACT ... | GE EQUIPMENT MIDTICKET LL1 A3 ... . 09/09/2014 . | CREDIT SUISSE, NEW YORK (CSUS) ..........occcovvvee | XXX oo 274998 |............. 275,000 ...
T 36163NADS ... | GE EQUIPMENT TRANSPORTATI1T A4 ... . 06/10/2014 . | BARCLAYS CAPITALINC,NEWYORK ........................|....... XXX oo 279,918 ............. 280,000|..................
w 41284AADO0 ... | HARLEY-DAVIDSON MOTORCYCL 1 A3 ... . 04/08/2014 . | JAMORGAN CHASE BK/RBS SEC INC, NEW YORK .........|....... XXX o 99974 |............. 100,000 (...............oooe
- 43814JAC8 ... |HONDA AUTO RECEIVABLES 14-4 A3 ... .. ... . 11/19/2014 . | CREDIT SUISSE, NEW YORK (CSUS) .............cooooee | XXX oo 209,963 |............. 210,000 .....................
43814GAC4 ...|HONDA AUTO RECEIVABLESOW 2 A3 ... ... . 05/13/2014 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX oo 224973 |............ 225,000 ...
43814HAC2 ...|HONDA AUTO RECEVEIVABLES 3A3 ... . 08/12/2014 . | JAMORGAN CHASE BK/RBS SEC INC, NEW YORK .........|....... XXX oo 299,942|............. 300,000 ...
44890RACS5 ...|HYUNDAIAUTO RECEIVABLES AA3 ... ... . 01/28/2014 . | CITIGROUP GBL MKTS/SALOMON, NEW YORK .............|....... XXX oo 139,975(............. 140,000 (......................
44890UAC8 ...|HYUNDAIAUTO RECEIVABLESBA3 ... . 05/07/2014 . | JAMORGAN SECURITIES INC,NEWYORK .................. [....... XXX .o 304,991 |............. 305,000 ...
47787VAC5 ... |JOHNDEERE OWNER TRA A3 ... ... . 04/02/2014 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX oo 299,952 |............. 300,000 ...
477877AD6 ... |JOHNDEERE OWNERTRUST20BA3 ... . 08/26/2014 . | RBC CAPITAL MARKETS LLC,NEWYORK ...................[....... XXX oo 174,962 ............. 175,000 (...
63938EAA2 ... [NAVIENT STUDENT 14-1 A1 ... . 05/20/2014 . |RBC CAPITAL MARKETS LLC,NEWYORK ...................|[....... XXX oo 275,000(............. 275,000 ...
65477PAC5 ... |NISSAN AUTO RECEIVABLES O AA3 ... ... . 02/11/2014 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX oo 189,956 | ............. 190,000 (......................
80283XAD9 ... [ SANTANDER DRIVEAUTOREC3A3 ... . 06/11/2014 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............[....... XXX .o 199,998 (............. 200,000 ...
80284AADS ... | SANTANDER DRIVEAUTORECE 5 A3 ... . 11/19/2014 . | CITIGROUP GBL MKTS/SALOMON, NEW YORK .............|....... XXX oo 214971 ... 215,000 ...
92867QAD3 ...| VOLKSWAGEN AUTOLEASE TRUA A3 ... ..o . 02/04/2014 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX .o 209,983 |............. 210,000 ...
98161DAD2 ... | WORLD OMNIAUTOMOB 14-A A3 ... . ... . 09/10/2014 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX .o 219,985|............. 220,000......................
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ............. ... | 13,398,573 |......... 13,335,000 .............. 12,869
8399997 SUDtOtAl - BONAS - Part 3 ... ... o 38,915,470 ......... 38,586,897 |.............. 42,147
8399998 Summary item from Part 5 for BONAS ........ ... 2,570,257 | ........... 2,570,000 (......................
8399999 SUDLOtAl - BONGS ... ... ... 41,485,727 |......... 41,156,897 |.............. 42,147
8999998 Summary ltem from Part 5 for Preferred STOCKS ... | | XXX o[
9799998 Summary Item from Part 5 for COmMMON STOCKS ........ ... XXX
9899999 Subtotal - Preferred and COMMON STOCKS ......... .o XXX oo
9999999 TOMAIS ... ... 41,485727|....... XXX .o 42,147
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Bonds - U.S. Governments
912828524 | USTREASURYNOTE ...........cooeienns ... |07/02/2014f MORGAN STANLEY &
COINC, ... o XXX .| 11,544,306 | ... 11,515,000 (... 11,529,882 ... 11,523,679 ............. |...... (1,936) [ ...ooovovee | (1,936) [ ........... o MB20TA3 22,563 ....... 22563 ...... 15,860 | 06/15/2015
912828UD0 | US TREASURY NOTE ...........coeinnes ... |02/06/2014] GOLDMAN SACHS & CO,
NY s XXX o] 1,659,735 ... 1,660,000 |..... 1,655,661 ..... 1,657,834 ..o | 2 2 1,657,836 | .....covvve | 1899|......... 1899|......... 218 12/31/2014
912828UMO | US TREASURY NOTE ...........ceovinnes ... |12/05/2014] MERRILL LYNCH PIERCE
FENN ... o XXX ] 4,802,898 ... 4,795,000 |..... 4797173 | ..... 3645626 |............ | iiennn (T59) | v [ (759) | .o | 4798174 ... 6,725(......... 6,725(...... 19,874 | 02/15/2016
912828RV4 | US TREASURYNOTE ............ocoenns ... |12115/2014] Maturity ................. o XXX...[...3400000]..... 3,400,000 |..... 3,405,047 |..... 3404587 | ... | (4587) (... e 4587)[........... | 3,400,000 | ... e [ [ 8,500 | 12/15/2014
912828GX2 | US TREAS-CPIINFLAT .......oooiiiiinnnn ... |11/21/2014| BARCLAYS CAPITAL
INC,NEW ............... XXX 888,049 (...... 815279 1...... 905,930 ..o | (10,742) | ... oo (10,742) [ ........... |.o.onn 895188 | ..........ov [einns (7,140) | ....... (7,140) | ....... 7,676 | 07/15/2017
38378KGV5 | GNMAGTD REMICPIT13-57 A ............... ... |12/16/2014| Redemption ............. XXX 12134 ....... 12134 |....... 12,158 ....... 12435 [ (M (M. [ 12134 e 91| 06/16/2037
0599999 Subtotal - Bonds - U.S. GOVEIMMENS . ........ ..ottt .. 22,307,123 ... 22,197,413 |... 22,305,852 ... 20,243,861 |............. |..... (18,022) [ ... | (18,022) |........... .. 22283076 ... 24047 1....... 24047 ...... 52,219|. XXX.
Bonds - All Other Governments
748148RQ8 | PROVINCE OF QUEBEC CANADA ............ .| |03/14/2014 TD SECS (USA) INC,
NEWYO ................ XXX 872,206 |...... 830,000]...... 909,763 |...... 877993 ... | (739) ..o | (739) ... | 870598 |............. |....... 1607 ]......... 1607]...... 11,984 | 05/26/2015
1099999 Subtotal - Bonds - All Other GOVEIMMENTS ...\ | 872,206 |...... 830,000 ...... 909,763 |...... 877,993 |............. |...... (739%) ... | (739) | ........... |...... 870598 |............. [....... 1607 |......... 1607]...... 11,984 . XXX.
Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed)
T 452152HQ7 [ILLINOIS ST ..o ... |06/12/2014| JPMORGAN SECURITIES
&~ INC, ... XXX 210,338 |...... 205,000]...... 217,027 (... 212408 ............ | (2915 ..o | (2915) ..o | 209493 ... | 845|.......... 845|....... 7,347 [ 03/01/2015
1799999 Subtotal - Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed) .....................cooc ] 210,338 ...... 205,000 ...... 217,027 ...... 212408 (. ... | (2915) | oo 2915) | oo | 209,493 (. ... 845|.......... 845|....... 7347 (. XXX.
Bonds - U.S. Special Revenue, Special Assessment
3133834R9 | FEDERAL HOME LNBKCONSBD ............ ... |07/24/2014| JP MORGAN CHASE
BANK/HSBC ............ XXX 598,391 (...... 600,000 ...... 598,938 |...... 599154 | ... | 192 192 | 599,347 06/24/2016
313381YP4 | FEDERAL HOME LNBKCONSBD ............ ... |03/07/2014f NOMURA SECS, NEW
YORK co XXX o]0 121599 L 1,215,000 |..... 1,213919(..... 1214405 (... | 100 o e 100 1,214,505 02/20/2015
313381PY5 | FEDERAL HOME LNBKCONSBD ............ ... 047232014 Call ..................... S XXX o], 1,230,000 ... 1,230,000 |..... 1,228,401 1..... 1228938 | ... | 1082 L 1082 1,230,000 10/23/2015
3137EADD8 | FEDERAL HOME LNMTGCORP .............. ... |06/26/2014| JPMORGAN SECURITIES
INC, ... o XXX ] 2417837 .. 2,410,000 |..... 2/42039% | ..... 2,416,446 04/17/2015
3138LVXA6 | FNMA  POOL #0A05172 12/26/2014| Redemption ....... XXX .o | 55,684 ..... 56,231 06/01/2022
31418AH76 | FNMA POOL #0MA1153 ... ...|... [12/26/2014| Redemption ... XXX .o | 96,997 . 97,734 07/01/2022
31418A4S4 | FNMA POOL #OMA1732 ... 12/26/2014| Redemption o XXX 22614 |....... 22614 |....... 23910 .............. 01/01/2024
3199999 Subtotal - Bonds - U.S. Special Revenue, Special Assessment .................................................... ... 5,637,316 ,630, ,646, 5,612,909 XXX
Bonds - Industrial and Miscellaneous (Unaffiliated
00440EAL1 | ACE INAHOLDINGSINC .........covevinnnn ... |06/30/2014| JPMORGAN SECURITIES
INC, ... XXX 198,157 | ...... 190,000 ...... 211172 ... 202,700 ..o [ (4665 [..........c.. et (4665)[........... |...... 198,034 (..o | 122, 122)....... 6,739 | 05/15/2015
0258MODE6 | AMERICAN EXPRESS CREDIT CORP .......... ... |07/30/2014| US BANCORP
INVESTMENTSIN ........ XXX 455,036 ...... 450,000 ...... 459,063 ...... 455532 ... | (2254) ..o | (2254) ... | 453278 ... 1757 ..o 1757 | ... 5,075 | 06/12/2015
00206RAV4 [ AT&TINC ... ... |11/04/2014] WELLS FARGO
SECURITIESLL ......... XXX 306,337 |...... 300,000 ...... 313,059 (...... 308318 ..o [ (2850) ..o | (2850) ..o | 305468 |..........o. |, 869|.......... 869|....... 7,017 | 08/15/2015
084664BX8 | BERKSHIRE HATHAWAY FINANCE COR ...... ... |07/17/2014| CITIGROUP GBL
MKTS/SALOMO ......... XXX 150,656 | ...... 150,000 ...... 149921 ...... 149,930 ..o | 15 15 | 149945 (... FA[ ) 710]....... 1,334 | 08/15/2016
097023AY1 | BOEING CO/THE ...........oooviiiiiiinnn ... |07/30/2014| US BANCORP
INVESTMENTSIN ... XXX 2047421 ...... 290,000 ...... 306,858 |...... 200217 ..o 4851 ..o | 4851 ... | 294366 (... |, 375 ... 375|....... 9,840 | 02/15/2015
166764AC4 [ CHEVRONCORP .........ccoooviiiiiiiinnn, ... |05/12/2014| BARCLAYS CAPITAL
INC,NEW ............... XXX 95,672 ....... 95,000 ....... 95,000 ....... 95,000 (..o | [ e 95,000 [ ....ovviiin | 672|.......... 672|......... 331 06/24/2016
19416QDW7| COLGATE-PALMOLIVECO ................... ... |09/18/2014| JEFFERIES & CO
(BONDSDRR ............. XXX 210,097 |...... 210,000 ...... 210914 |...... 210526 ... | (439) | oo e (439) | .o e 210087 ... [ 10f.....one 10f....... 1,078 | 11/15/2014
263534BY4 | EI DU PONT DE NEMOURS &CO ............. ... |05/12/2014| CREDIT SUISSE, NEW
YORK (.o, XXX 142,733 | ...... 140,000 ...... 147375 ...... 144173 (1493) [ .o | (1493) [ ..o | 142679 (.o | 541, 54|....... 3,792 | 01/15/2015
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263534BX6 | EI DU PONT DE NEMOURS &CO ............. . |05/12/2014f WELLS FARGO
SECURITIESLL ......... CXXX 207,004 |...... 200,000 ...... 217,748 ...... 210079 ..o [ (BA05) .o | (3A05) .o | 206974 (... [ 30 . 30]....... 6,333 | 03/15/2015
36962G5M2 | GENERAL ELECTRIC CAPITALCORP ......... . |04/10/2014| CITIGROUP GBL
MKTS/SALOMO ......... CXXX 152,062 ...... 150,000 ...... 154,013 ...... 15205 ..o (BM) | o [ B | 151511 [ 541 ... 541|....... 2,473 101/09/2015
459200HBO | INTERNATIONAL BUSINESS MACHINE ....... . |03/12/2014{ WELLS FARGO
SECURITIESLL ......... CXXX 240626 |...... 240,000 ...... 240223 1...... 240121 . @3) .o [ @3) .o [ 240,098 (... |, 529|.......... 529|......... 810 | 02/06/2015
24422ERZ4 | JOHN DEERE CAPITALCORP ................ . |09/10/2014{ US BANCORP
INVESTMENTSIN ........ CXXX 310617(...... 310,000 ...... 309671...... 309,773 ..o [ T T [ 309,851 ..o [ 766|.......... 766]....... 2,667 | 01/22/2016
46625HHP8 | JPMORGAN CHASE & CO ... . 102/13/2014{ GOLDMAN SACHS & CO,
NY XXX 591,600(...... 575,000 ...... 606,067 |...... 591516 ... [ (2,084) ... et (2,084) [ ........... | 589,432 ... 2168 (......... 2,168 (...... 12,351 | 01/20/2015
58933YAD7 | MERCK& COINC ..........oooiiiii, . 07/21/2014] WELLS FARGO
SECURITIESLL ......... CXXX 290,539 (...... 290,000 ...... 289,922(...... 289,938 ... [ 15 15 | 289,952 (... e 587 ..o 587 |....... 1,387 | 05/18/2016
589331AP2 | MERCK SHARP & DOHME CORP ............. . |07/24/2014f WELLS FARGO
SECURITIESLL ......... XXX 30,989 ....... 30,000....... 32576 | ....... 31591 B15) | oo [ 615) | oo [ 30,976 ..o | 1B 13 697 | 06/30/2015
59156RAN8 | METLIFEINC ...........ccoovviiiiii, 10/06/2014{ MERRILL LYNCH PIERCE
FENN ..., CXXX 283,605 ...... 275,000 ...... 302,693 ...... 201929 ... [ (896N [ .o | (8,961) ..o | 282,968 (... e, 636].......... 636...... 11,229 | 06/15/2015
594918AG9 | MICROSOFTCORP ... 11/03/2014{ US BANCORP
INVESTMENTSIN ........ CXXX 2122931...... 210,000 ...... 216470(...... 214363 ... | QU4 ... QU4 ... 212248 | ... 45 .. 45|....... 3,782 | 09/25/2015
74456QAW6| PUBLIC SERVICE ELECTRIC&GAS .......... . |05/23/2014] MERRILL LYNCH PIERCE
FENN ..., CXXX 152,957 | ...... 150,000 ...... 155,028 | ...... 154312 oo | (1,326) [ ..o | (1,326) [ ..o | 152,986 | ..o.oviee | (V)] (29)]....... 2,340 | 05/01/2015
828807BM8 | SIMON PROPERTY GROUPLP ............... . |06/30/2014{ WELLS FARGO
SECURITIESLL ......... CXXX 286,946 |...... 275,000 ...... 303,267 |...... 202281 ). (5,981 [ .covii | (5,981 ..o |oennn 286,300 | ......coovoi e, 646|.......... 646|....... 7,714 | 06/15/2015
89233P5N2 | TOYOTAMOTOR CREDITCORP .............. . |01/07/2014] WELLS FARGO
SECURITIESLL ......... CXXX 151,082 ...... 150,000 ...... 152247 | ...... 151,003 o | BO] i [ @O [ 151,062 oo | 20 20 276 | 11/17/2014
91324PBX9 | UNITEDHEALTH GROUPINC ................. 11/04/2014{ MERRILL LYNCH
PROFESSIONA ......... CXXX 301,1431...... 300,000 ...... 301,794 1...... 301183 ..o (B61) | oo [ (561) .o o 300623 (... [ 520 .......... 520|....... 2,706 | 10/15/2015
931142CX9 | WAL-MART STORESINC ...............c.e.e. . |04/15/2014{ US BANCORP
INVESTMENTSIN ........ CXXX 304,977 ...... 300,000 ...... 308,382 ...... 305571 | e (933) | o [ (933) | oo e 304,638 (... |, 339 .. 339|....... 2,200 | 10/25/2015
949746QU8 | WELLS FARGO&CO .........oviviiinn . |09/02/2014{ BNP PARIBAS SECS
CPIFIXED ............... CXXX 4199481 ...... 400,000 ...... 426872 ...... 424842 . ... G139 .o | 6139 .o | 418703 ... 1245|......... 1245|...... 14,296 | 06/15/2016
76720AAA4 | RIO TINTO FINANCE USAPLC ................ R |09/09/2014| MERRILL LYNCH PIERCE
FENN ..., CXXX 205,605 ...... 205,000 ...... 206,441 1...... 205,905 .....oeiie | (516) | oo [ (516) | oo [ 205389 (..o [ 216 ... 216|....... 2,255 | 03/20/2015
85771SACO | STATOILASA ... R |06/25/2014| MERRILL LYNCH
PROFESSIONA ......... CXXX 231,704 ...... 230,000 ...... 239,4021...... 234316 ... [ @M. | [VAAE) ) U B 231597 [ 107].......... 107]....... 4,725 | 10/15/2014
02005XADO0 | ALLY AUTO RECEIVABLESTRU4 A4 ......... . 102/13/2014] MORGAN STANLEY &
COINC, ... CXXX 360,571...... 359,000 ...... 361,959 (...... 361278 ... (122) | oo [ (122) | oo e 361,156 .....ovee | (585) .. ... (585) .. ...... 728 06/15/2016
03064JAC9 | AMERICREDIT AUTOMOBILERE 2A3 ........ . |08/21/2014 NOMURA SECS, NEW
YORK ... CXXX 380,134 |...... 380,000 ...... 3799241 ...... 379936 (... [ Mo Ml 379946 ... o 187 ... 187]....... 1,770 | 12/08/2017
03065BAC5 | AMERICREDIT AUTOMOBILE RE3A3 ........ 11/20/2014{ BARCLAYS CAPITAL
INC,NEW ............... CXXX 310,363 |...... 310,000 ...... 309,972...... 309,975 ..o Sl 5l | 309,980 ..o [ 383 383|....... 2,702 | 04/09/2018
03065CAC3 | AMERICREDIT AUTOMOBILERE 4 A3 ........ 10/16/2014{ JPMORGAN SECURITIES
INC, ... XXX 100234 | ...... 100,000 ....... 99,991 ....... 99,992 (... | T T [ 99,994 (... 41| ... 41| ... 835 04/09/2018
05578XAC2 | BMW VEHICLE OWNER TRUSTAA3 ..........| ... 11/20/2014{ JPMORGAN SECURITIES
INC, ... XXX 450,070 ...... 450,000 ...... 449990 ...... 449990 | ... [ 20 20 449,993 11/2712017
14313JAC5 | CARMAX AUTO OWNER TRUST 2A3 ......... .. |02/06/2014| Redemption ............. CXXX 451,367 |...... 450,000 ...... 4530411 ...... 452,363 | ... (139) | oo [ (139) | oo e 452,223 03/15/2017
12591FACO | CNH EQUIPMENT TRUST A A3 . |04/09/2014{ CITIGROUP GBL
MKTS/SALOMO ......... XXX 330529 ...... 330,000 ...... 330,000 ...... 330,000 (... e [ [ e 330,000 06/15/2018
12622XAD2 | CNH EQUIPMENT TRUSTAA4 ...............| ... 11/20/2014| Redemption ............. CXXX 445497 | ...... 445000 ...... 4542481 ...... 452341 o @4224) ... 4224)(........... | 448,117 10/17/2016
12625HAB8 | CNH EQUIPMENT TRUSTBA2 ...............| ... 01/27/2014| DEUTSCHE BK SECS
INC,NY ..o CXXX 204,952(...... 205,000 ...... 204,999 1...... 204999 (... e Of oo [ Of oo [oeinn 204,999 10/17/2016
34530CAC5 | FORD CREDIT AUTO LEASETRAA3 ......... . |05/08/2014| CITIGROUP GBL
MKTS/SALOMO ......... XXX 235349 (...... 235,000 ...... 2349771 ...... 234983 (... e B B 234,986 03/15/2016
34530BAC7 | FORD CREDIT AUTO OWNERTRAA3 ........ .. [12/15/2014| Redemption ............. XXX 83375(....... 83375 ....... 83,367 |....... 83372 .o 3 3 83,375 07/15/2017
36162WAC1| GE EQUIPMENT TRANSPORTATI1A3 ........ . |06/11/2014{ MIZUHO SECURITIES
USAINC ................ CXXX 255339 |...... 255,000 ...... 2549781 ...... 254983 (... 3o 3o 254986 (... e, 353 .. 353 841 11/25/2016
43812XAC9 | HONDA AUTO RECEIVABLES OW 3 A3 ....... . |08/13/2014| PERSHING LLC, JERSEY
CITY oo XXX 120,239 ...... 120,000 ...... 119981 ...... 119983 | ..o | 3l 3l 119986 ..o | 253 ... 253]......... 624 | 05/15/2017
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44890LAC8 | HYNDAI AUTO RECEIVABLESBA3 ........... 11/06/2014{ PERSHING LLC, JERSEY
CITY o CXXX 300,223 |...... 300,000 ...... 299,9421...... 299948 (... [ 12 12 | 299,960 .....ovviin e, 263 263|....... 1,935 09/15/2017
44890QACT | HYUNDAI AUTO RECEIVABLESCA3 ......... 10/16/2014] NOMURA SECS, NEW
YORK ..o CXXX 120413 ...... 120,000 ...... 119979 ...... 119980 ..o | Al Al 119984 (... | 4. 429 ....... 1,030 | 02/15/2018
477879AC4 | JOHN DEERE OWNERTRUSTBA3 ........... 10/16/2014{ MERRILL LYNCH PIERCE
FENN ... XXX 300,609 ...... 300,000 ...... 299,959 (...... 299962 (... |, Bl . 8. [ 299970 (..o o, 639|.......... 639]....... 2,219 | 08/15/2017
58768VAC5 | MERCEDES-BENZ AUTO LEASEAA3 ........ . |04/09/2014| CREDIT SUISSE, NEW
YORK(....... s XXX oo |..... 285267 ...... 285,000 |...... 284,975|...... 284981 | ... | 2 2 284,983 02/15/2016
63938EAA2 | NAVIENT STUDENT 14-1 A1 .................. ... |12/26/2014| Redemption ... s XXX BA04 B4 L BA04 e e e 54,041 03/25/2021
80283DAB7 | SANTANDER DRIVE AUTO RECE 2A2 .. ... |07115/2014{ Call ..................... XXX MT7,406 L 117406 | 17,397 | 7399 B B 117,405 03/15/2016
80283GAC8 | SANTANDER DRIVE AUTO RECE 3 A3 . |06/11/2014f NOMURA SECS, NEW
YORK ...oooviiiin XXX ... |.....315406|...... 315000 |...... 314,994 | ...... 314995 . ............ | T T 314995 ... A A 1,109 | 10/16/2017
80282WAC4 | SANTANDER DRIVE AUTORECE 3A3 ........ . |01/08/2014] MERRILL LYNCH PIERCE
FENN ... XXX 518,435(...... 517525 ...... 5212241 ...... 520163 ... o, B8) | e [ B8) .o [ 520125 ... | (1,691 |....... (1,691) | ......... 435 [ 04/15/2016
80283HAC6 | SANTANDER DRIVE AUTORECE4A3 ........ . |08/02/2014] PERSHING LLC, JERSEY
CITY o XXX 150,439 | ...... 150,000 ...... 149,984 | ...... 149,986 | ... | 20 20 149,988 (... | 451 451 1,189 | 12/15/2017
89236RAC3 | TOYOTA AUTO RECEIVABLESOAA3 ........ .. [12/15/2014| Redemption ............. CXXX 5637 ......... 5637 (......... 5637 ......... 5637 .o Of oo [ Of oo [, 5637 oo | [ 31101/17/2017
92867NADO | VOLKSWAGEN AUTO LEASE TRUAAS ....... . 07/23/2014{ CITIGROUP GBL
MKTS/SALOMO ......... CXXX 170584 | ...... 170,000 ...... 169,978 | ...... 169,981 | ..o | Al 4l 169,985 | ....ovvii | 599 ... 599 |......... 865 | 07/20/2016
92867MAC4 | VOLKSWAGEN AUTO LOANENHA1A3 ....... . 109/10/2014{ CITIGROUP GBL
MKTS/SALOMO ......... XXX |..... 254761 1...... 255,000]...... 254,985(...... 254988 (... | 2 20 254991 ... | (230) | ......... (230) | ....... 1,051 08/21/2017
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ... . 12,548,356 | ... 12,426,984 |... 12,686,698 |... 12,538,528 ............. |.....(66599) | ............. |...... (56,599) 12835971 L 12,385]....... 12,385 . XXX
8399997 Subtotal - BONAS - Part 4 ... ... .. 41575338 | ... 41,289,693 |... 41,765,666 |... 39,485,700 |............. |.....(86489)]|............. [...... (86,489) . 41533258 .. 42,080 ....... 42,080 . XXX
8399998 Summary Item from Part 5 for Bonds ... ... 2570851 ]..... 2,570,000 |..... 2570257 | ... (A0 (10) ... |.o.. 2570247 |.............|......... 605 ......... 605 . XXX
8399999 Subtotal -Bonds ...................... .. 44,146,190 | ... 43,859,693 |... 44,335,923 |... 39485700 |............. |.....(86/499) . ............ [...... (86,499) . 44103504 |.............|......42685]....... 42,685 . XXX
8999998 Summary Item from Part 5 for Preferred Stocks ....................... o XXX . XXX
9799998 Summary Item from Part 5 for Common StOCKS .............oiiiii i coc XXX e e e e e e . XXX
9899999 Subtotal - Preferred and COmMMON SOCKS ..........uuti i [ XXX e L e e L e L e e L . XXX
9999999 TOAIS .. .. ... .. 44146190 ... XXX ... |... 44,335923 ... 39485700 |............. |..... (86,499) | ............. | (86,499) |........... 44103504 |............. |...... 42685|....... 42,685]..... 236,008|. XXX.
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SCHEDULE D - PART 5§

Showmg All Lonc Term Bonds and Stocks ACQUIRED Durlng Year and Fully DISPOSED OF During Current Year
1 2 3 4 Change in Book/Adjusted Carrying Value 18 19 20 21
F 12 13 14 15 16
6] Current
R Par Value Book/ Year's Total Total Paid for
E (Bonds) or Adjusted Unrealized Other-Than- Change in Foreign Foreign Interest and Accrued
CUsIP | Number of Carrying Valuation Current Year's | Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
Identifi- G Date Disposal Shares Actual Consider- Value at Increase/ (Amortization)/ |  Impairment (Col. 12+ Change in Gain (Loss) Gain (Loss) Gain (Loss) Received and
cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Disposal (Decrease) Accretion Recognized 13-14) B./A.C.V. on Disposal on Disposal on Disposal During Year Dividends
Bonds - U.S. Governments
912828WH9 .. | US TREASURY NOTE ......... .. | 05/12/12014 | BARCLAYS CAPITAL DEUTSCHE BK SECS
INC, NEW YORK .... |07/17/2014 | INC,NY ............. ... 1,830,000 ]..... 1,830,292 ..... 1,829,708 | ..... 1,830,275 ..o | A7) | (D] e L (567)|......... (567)|......... 2785 ...
0599999 Subtotal - Bonds - U.S. GOVEIMMENS . ........ ..\t ... 1,830,000 ]..... 1,830,292 ..... 1,829,708 | ..... 1,830,275 ... | A ] | A7) (567)|......... (567)|......... 2785 (...
Bonds - Industrial and Miscellaneous (Unaffiliated)
17275RAT9 ...| CISCO SYSTEMSINC .......... .. | 02/24/2014 | JPMORGAN
SECURITIES INC, CREDIT SUISSE,
NEWYORK ......... 08/20/2014 | NEW YORK ( ........[..... 190,000 ...... 189,989 ...... 190,741 ...... 189,990 ..ooviies [ 2 20 e B B 999 ...
14313QAB1 .. | CARMAX AUTO OWNER TRUST MERRILL LYNCH
TA2 .. | 02/04/2014 | PIERCE FENNER, BARCLAYS CAPITAL
CHARLOTTE ........ 08/07/2014 | INC,NEW ...........|..... 240,000 ...... 23999 |...... 239991(...... 239997 [ ..o T T ©)f........... ©f.......... 564 ...
80283NAD1 .. | SANTANDER DRIVE AUTO BARCLAYS CAPITAL JPMORGAN
RECE1A3 ..................... . | 01/08/2014 | INC, NEW YORK ... |11/06/2014 | SECURITIESINC, ... |..... 310,000 ...... 309,980 ...... 310412]...... 309,984 ... | Al Al 428|.......... 428|......... 2225|........0..
3899999 Subtotal - Bonds - Industrial and M|scellaneous (Unaffiliated) ...........ccooovvoiiiii | 740,000 ...... 739,965(...... 7411431 ...... 739971 . | Tl Tl L L 1172 ... 1172 ... 3788 ...
8399998 SUDLOtAl - BOMAS . .. ... ... 2,570,000 ]..... 2,570,257 |..... 2,570,851 ..... 2570247 | ..o (10) .o | (10) .o o [ 605].......... 605|......... 6572 [..............
9999999 TOAIS .. .. ...t 2,570,257 |..... 2,570,851 ..... 2570247 | ... (10) .o | (0) .o o 605].......... 605|......... 6572 (..............
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
3 4 5 6 7 8

1 2 Stock of Such Company Owned
NAIC Do Insurer's by Insurer on Statement Date
Valuation | Assets Include 9 10
NAIC Method Intangible
Company (See SVO Assets
Code or Purposes | connected with
Alien Insurer and Holding of Such | Total Amount
CUSIP Description Identification | Procedures Company's of Such Book/Adjusted Number of % of
Identification Name of Subsidiary, Controlled or Affiliated Company | Foreign Number manual) Stock? Intangible Assets| Carrying Value Shares Outstanding
1999999 Total - Preferred and Common StOCKS ...............oooviiiiiiiiiiiie [ | [ XXX ... XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §............... 0.
2. Total amount of intangible assets nonadmitted $............... 0.
SCHEDULE D - PART 6 - SECTION 2
1 3 Stock in Lower-Tier Company
Total Amount of Owned Indirectly by Insurer on
Intangible Assets Statement Date
Included in 5 6
Name of Company Listed Amount Shown
CusIP in Section 1 Which Controls in Column 7, Number % of
Identification Name of Lower-Tier Company Lower-Tier Company Section 1 of Shares Outstanding
0399999 Total - Preferred and Common Stocks ...............c.cooiiiiiiiiii e L | XXX o] XXX ...

E16




ANNUAL STATEMENT FOR THE YEAR 2014 oF THE Paramount Advantage

SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
6 7 8 14

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 Interest 21
3 4 9 10 1 12 15 16 17 18 19 20
Amount Due
Current Year's Total and Accrued
Book/ Unrealized Other-Than- Foreign Dec. 31 of
CUsIP Adjusted Valuation Current Year's |  Temporary Exchange Current Year | Non-Admitted Amount Paid For
Identi- For- Date Name of Maturity Carrying Increase/ (Amortization)/ |  Impairment Change in Par Actual on Bond Not Due and Effective When Received Accrued
fication Description Code |eign| Acquired Vendor Date Value (Decrease) Accretion Recognized B./A.CV. Value Cost in Default Accrued Rate of Rate of Paid During Year Interest
8399999 TOtal BONAS ... .. .. L | L e e [ [ e L XXX XXX XXX
Exempt Money Market Mutual Funds
.. 262006885 . | DREYFUS GOVTPRIMEMM ..................[...... .. | 12312014 [MELLONBANK ................ |  [...... 318,285 | ... e [ e [ 318285 ... | ... 0500]...... 0500(.. MON . |............. [V R
. 60934N104 . | FEDERATED GOVT OBLIGATIONSFUND .....|...... ... |12/31/2014 | FIFTHTHIRDSECURITIES .....|  |[..... 3412758 | .o [ [ e L 3412758 | .o [ ... 0500]...... 0500|.. MON . |............. 8.
8899999 Subtotal - Exempt Money Market Mutual FUNdS ............ ... 3731043 ..o [ Lo XXX 3731043 ... XXX XXX XXX 8l..............
9199999 Total Short-TErM INVESIMENES ... .. ...\t [ 3731043 .o [ [ L XXX 3731043 | o [ XXX XXX XXX ]
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E18 Schedule DB - Part A Sn 1 Opt/Cap/Floors/Collars/Swaps/Forwards Open . ... NONE

E19 Schedule DB - Part A Sn 2 Opt/Cap/Floors/Collars/Swaps/Forwards Term. .

E20 Schedule DB - Part B Sn 1 Futures Contracts Open

E21 Schedule DB - Part B Sn 2 Futures Contracts Terminiated

E22 Schedule DB - Part D Sn 1 Counterparty Exposure for Derivative Instruments . NONE

E23 Schedule DB - Part D Sn 2 - Collateral Pledged By Reporting Entity

E23 Schedule DB - Part D Sn 2 - Collateral Pledged To Reporting Entity

E24 Schedule DL - Part 1 - Securities Lending Collateral Assets

E25 Schedule DL - Part 2 - Securities Lending Collateral Assets

E18 - E25
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31 of
Depository Code Interest During Year Current Year Balance *
open depositories
Huntington Bank ... | 69,693 |............... . 170,178,695 X X X|
0199998 Deposits in 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - 0pen depOSItONieS ......... .. ... ..o XXX X X X]
0199999 Totals - Open DEPOSILONIES ... .. ..o\t XXX 69,693 |............... . 170,178,695 [X X X|
0299998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended depoSItONIeS ............ ... XXX X X X]
0299999 Totals - Suspended DEPOSItONIES ........... ... ... XXX X X X]
0399999 Total Cash ON DEPOSIL ... ... ..o XXX 69,693 |............... . 170,178,695 [X X X|
0499999 Cash in Company's OffiCe ... ..ot XXX XXX ... XXX ool X X X]
0599999 Total CaSN ... XXX 69,693 |............... . 170,178,695 [X X X|
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1.January ... 62,026,691 |4. April ............... [ 76,463,588 | 7. July ............. | 86,475,953 | 10. October ..........[......... 119,483,460

2.February ..........|.......... 69,666,109 | 5. May ............... [ 84,416,323 | 8. August ............ ... 94,478,596 | 11. November .......|......... 130,988,781

3.March .............|.......... 76,896,191 (6.Jdune .............. [.......... 88,516,513 | 9. September ........[......... 119,307,539 | 12. December .......[......... 170,178,695
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8
Amount of Amount
Date Rate Maturity Book/Adjusted Interest Due Received
Description Code Acquired of Interest Date Carrying Value & Accrued During Year

8699999 Total Cash EqQUIVaIENtS ... ...

LZ3
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1

Type of
Deposit

2

Purpose of
Deposit

Deposits For
the Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

5
Book/Adjusted
Carrying Value

States. Efc.

1. Alabama (AL) ................
2. Alaska (AK) ...
3. Arizona (AZ) ...
4. Arkansas (AR) ...
5. California (CA) .................ooo..
6. Colorado (CO) ............coevvvn.
7. Connecticut (CT) ...
8. Delaware (DE) ......................
9. District of Columbia (DC) ...........
10. Florida (FL) ...............ocooo
11. Georgia (GA) .......cooooviiii,
12. Hawaii (HI) ................oo
13. Idaho (ID) ..........coovviiiii,
14, Mlinois (IL) ........oovvveiii
15. Indiana (IN) ...
16. lowa (IA) ..o
17. Kansas (KS) ........................
18. Kentucky (KY) ...
19. Louisiana (LA) ...............oo
20. Maine (ME) ..............oooii
21. Maryland (MD) ......................
22. Massachusetts (MA) ................
23. Michigan (MI) .......................
24. Minnesota (MN) .....................
25. Mississippi (MS) ....................
26. Missouri (MO) ...,
217. Montana (MT) .......................
28. Nebraska (NE) ......................
29. Nevada (NV) ...,
30. New Hampshire (NH) ...............
31. New Jersey (NJ) ...............oo.e.
32. New Mexico (NM) ...................
33. New York (NY) ...,
34. North Carolina (NC) ................
35. North Dakota (ND) ..................
36. Ohio (OH) ..o,
37. Oklahoma (OK) .....................
38. Oregon (OR) .........oooviviii.
39. Pennsylvania (PA) ..................
40. Rhode Island (RI) ...................
41. South Carolina (SC) ................
42. South Dakota (SD) .................
43. Tennessee (TN) ....................
44, Texas (TX) ..o
45. Utah (UT) ..o
46. Vermont (VT) ...
47. Virginia (VA) ...
48. Washington (WA) ...................
49. West Virginia (WV) .................
50. Wisconsin (WI) ...
51. Wyoming (WY) ...
52. American Samoa (AS) ..............
53. Guam (GU) ...
54. PuertoRico (PR) ....................
55. U.S. Virgin Islands (V1) .............
56. Northern Mariana Islands (MP) ....
57. Canada (CAN) ......................
58. Aggregate Alien and Other (OT) ...
59. TOTAL ..o
DETAILS OF WRITE-INS
5801,
5802.
5803.
5898.  Summary of remaining write-ins

for Line 58 from overflow page .....
5899.  TOTALS (Lines 5801 through

5803 plus 5898) (Line 58 above) ..
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