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Annual Statement for the year 2014 of the American Mutual Life Association

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. {r@@SUNY SECUMHES........cvurverereereireeiseise et ssnnes | eessnesanees 14,947,889 |.......... 38.7 | e 14,947,889 | ..o | e, 14,947,889 |.......... 38.7
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEINMENt AQENCIES.........cveveverereeieieieseiesessissenes | eeeresisssssesessssessesssenss | seesessenead 0.0 [ oo | e | e (0] 0.0
1.22 Issued by U.S. government SponSOred agenCIES...........cceurverereriees | woerersessssesesssssssesieniens | sersessnead 0.0 [ [ e | e (1 I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES)......vvvveiiciiieiieietee et ssbessenas | sessesssssssessessssessesesees | sesssineed 0.0 [ [ e | e (V1 I 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations...........c.cccceeeees | vevrerveienne 1,259,990 |............ 33 | i 1,259,990 | ..ocvovierirceeiieens | e 1,259,990 |............ 3.3
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............ccvvererieniinis [ | eeereeneend 0.0 [ [ e | e (0] I 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............ccooeveireieiierieeesienens | e 565,756 |.....c...... 15 | e 565,756 | ..ovvereererrrereriesnns | v 565,756 |............ 15
1.512 Issued or guaranteed by FNMA and FHLMC..........coooviinrens | convrnrinnireinenniseissinnins | eereneinns 0.0 [ [ e | e (0] O 0.0
1513 AL OtNET ... | feestssisstss st ensins | seeestneeas 0.0 [ oo [ et | e (0 O 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........c.. | coevevvieeeecesisieens | cvveveins 0.0 [ [ e | e (V1 I 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in Ling 1.527.......c.ccvreenineinnnnenenienns | ceeeeineiseseessssenes | cereeneenens 0.0 [ [ e | e (0] 0.0
1.523 Al Ot ... | eestsssssssssesssessseestes | seeestnsens 0.0 [ oo [ eertesieeissiseiseenes | e (VO 0.0
2. Other debt and other fixed income securities (excluding short-term):

. Total invested assets

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 Investments in mutual funds
3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated
Mortgage loans:
4.1 Construction and land development....
4.2 Agricultural
4.3 Single family residential Properties............correrenrerremenrenseneneerseseseeseenns
4.4 Multifamily residential properties.
4.5 COMMErCIal I0BNS.........ovurerrerrieirerinsissieessstsesssssess st ssessssssnenns
4.6 Mezzanine real estate 10anS..........cc.veveuriiincneineinesseee e
Real estate investments:
5.1 Property occupied by COMPaNY........cccocuiuririeiineieieiessese e
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt).........cccccovvvrieieieeiisiseeseis
Property held for sale (including §......... 0 property acquired in
satisfaction of debt)
Contract loans
DEMIVALIVES. ......cvoieiiiie it

33

34

35

53

Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...

. Cash, cash equivalents and short-term investments............ccccoevervcreiererecinnnnes
. Other invested assets
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Annual Statement for the year 2014 of the American Mutual Life Association

10.
1.

© ® N o

10.

1.
12.
13.
14.
15.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 O PHIOE YEAI............ciuuriiieie ittt et et a bbbt b bbbt bbb aent s 129,911
Cost of acquired:

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

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

Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13.. ...t bbb bbb
3.2 Totals, Part 3, COIUMN 1. ...t bbb bbb bbb 0

Total gain (10sS) 0N diSPOSAlS, PArt 3, COIUMN 18.........c.uiuiieieiicie ettt bbb bbbt bbb bbb et s st s st aen

Deduct amounts received on disposals, Part 3, COIUMN 15...........ccieieiee ettt sttt bbb s bbb e bbbt s bbbt

Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb

8.2 Totals, Part 3, COIUMN 13.......couiiriiciieiereiiis s ess bbb 0
Deduct current year's other-than-temporary impairment recognized:

T4 T0tals, Part 1, COIUMN 12. ...t sisseess s est bbb

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

8.1 Totals, Part 1, COIUMN 11 ...ttt 5,961

8.2 Totals, Part 3, COIUMN ...ttt 5,961
Book/adjusted carrying value at end of current period (LINES 14+2+3+4-5+8-T-8).........ccccereiiririiiriieiieisssese st sttt bbb anes 123,951
Deduct total NONAAMIEA BMOUNLS. ... bbb

Statement value at end of current period (LiNe 9 MINUS LINE T0).........cccueiriuiieicieieee sttt b s bbb a s bbbttt 123,951

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI.........c.cvuiicieiiieicieseessee sttt 3,921

Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cccueeierireiieiesseese e 0

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 2. ...ttt sttt bbbt bbb bbb s st
3.2 Totals, Part 3, COIUMN 1. ...ttt bbbt bbb bbb s bt n bt 0

ACCIUAI OF GISCOUNL.........veivveciieiisteie sttt s bbb bbbt s b s s b 4B R s s AR b s SR s R R s s bbbt bbb bbbttt

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.tttk
5.2 Totals, Part 3, COIUMN 8..........eiiiiiiiieeisere itttk 0

Total gain (10sS) 0N diSPOSAlS, Part 3, COIUMN 18.........c.uiuiieiieiiiie ettt ettt bbb s bbbt

Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiieiie ittt bbb bbb s bbbttt 3,115

Deduct amortization of premium and mortgage interest points and COMMIEMENE FEES..........c.uevurrrirriiieisree bbbt

Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13. ...ttt

9.2 Totals, Part 3, COIUMN 13.......ouiiieieiieiereiiseesss st 0
Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 11.....oooiiieieirisieis i esb bbb

10.2 Totals, Part 3, COIUMN 10........cuumrrirrisrieiereeeeisseceseesiseressees st es et 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cccvrrerierrrereinrreseesssss s ssesseene 806
TOtAl VAIUBLION BIOWANCE..........couiiiiiiiriii bbbt

SUDLOLAI (LINE 11 PIUS LINE 12)...u.vuuieriiiieieisiiesisie ettt stss st s bbb s b2 s R E e s bRttt 806
Deduct total NONAAMILEA BMOUNLS...........cciiiiicii bbb

Statement value at end of current period (LiNg 13 MINUS LINE 14)........c.oiurieiiiieie ettt bbbttt 806
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 O PHIOE YEAI...........ccuueieiieieieeieie ittt bbb et bbb bbb s bbb bbb bbb bbb aent s

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........ccceiirreieieiicie ettt

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........c.covuiiiierreieieseesse e

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........ccuiiiiiieieciiee ettt ettt bbb bbb s bbbttt bt aen
3.2 Totals, Part 3, COIUMN 12.........iiiiiieieciee ettt sttt bbbt s bbbttt st aen

ACCIUA OF GISCOUNL........uveveiiteciieiiesteei ettt bbbttt bbb bbb s bbb bR b s Een s s s bt b s E bR e st s bt bbb bbb b st bbbt e s bt

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13.........ccuriieieeeeesee s . 0 W R
5.2 Totals, Part 3, Column 9........ccoeveieeeierrceersee s ) B v & B N

Total gain (10ss) 0n diSPOSalS, Part 3, COIUMN 19........cuiiiiieiice ettt bbbt s st bbbt s bbb bbb st et baes

Deduct amounts received on disposals, Part 3, COIUMN 16...........cccueiiieieiieiieice sttt s s bbb s bbb bbbt

Deduct amortization of premium aNd AEPTECIALION. ............cc.ueiuiieircicie ettt bbb bbbt s s s bbb st et snen

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIMN 17 ..ottt
9.2 Totals, Part 3, COIUMN T4.........uiieiii ittt

Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15......... ittt bbb bbb
10.2 Totals, Part 3, COIUMN 11ttt bbbt

Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-8+9-10).........c.ccerrrririeiieieeseieiese ettt

Deduct total NONAAMILEEA BMOUNES..........cveieiiieieiciesie et s st et s R s bRt

Statement value at end of current period (LINE 11 MINUS LINE 12).......c.oiuiiiiiiieiie ettt bbb e bbbt

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 O PHIOE YEAT..........ivuurieeieieiieeie ettt sttt bbbt bbb bbbt

37,645,432

Cost of bonds and stocks acquired, Part 3, Column 7....

1,633,894

Accrual of diSCOUNL...........cevueververreieieireies e

55,931

Unrealized valuation increase (decrease):

A P, COIUMN 12ttt
4.2 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13.
44  Part4, Column 11.............

0

Total gain (10sS) 0N diSPOSalS, Part 4, COIUMN 19.........c.iuiieieiicie ettt bbb bbb s bbb s bbb bbbttt aen

15,560

Deduct consideration for bonds and stocks disposed of, Part 4, Column 7

835,621

Deduct amortization of Premium..........cc.ceeeeueiernevrersiesss s

216,821

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15ttt
8.2 Part2, Section 1, Column 19.
8.3 Part2, Section 2, Column 16.
84 Part4, Column 15..............

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

0.1 P, COIMN 14ttt
9.2 Part2, Section 1, Column 17.
9.3  Part2, Section 2, Column 14.
94 Part4, Column 13.............

0

Book/adjusted carrying value at end of current period (LINes 14+2+3+4+5-6-T+8-9)..........ccceiriiuriieiieiieiie ettt bbb

38,298,375

Deduct total nonadmitted amOUNES..........cc.cvrvrreeeinenieee s

Statement value at end of current period (Line 10 minus Line 11).

38,298,375

Si03
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SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. .15,513,645 ...19,222,369 17,206,722 ..14,660,448
Governments (Including all obligations 2. CANAA. e [ [ s | e
guaranteed by governments) 3. Other COUNMES. ...vorireinrane [ oo [ onressesssesssessssssssesssssssssses | sesssssssesssnssnssessansssssessssssesses | coessassssssnssesssnssnssessssssnsseseas
4, TotalS...ooovrensrrsrrnsriissinns | v 15,513,645 | .oooovvviriniens 19,222,369 | ..oovivveenirirns 17,206,722 | ..oovoovvvecrnncennes 14,660,448
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS..overeieieressiierrrisnesninees [errrersssessiissessesssssnssssssssensens | eoenssssssssenssnssessenssnsssssanssnsses | srossnssessonssnssensanssnssensanssnsses | cressonsansinssessanssnssensssssnsseseas
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....ooooiiiieeieeeiiiies | e 1,259,990 [ .o 1,404,456 | .o 1,269,728 [ ..o 1,245,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS...oieiiieeeiieeieieies | e 2,797,527 | oo 3,433,651 | oo 2,849,126 | ..ooovovvein 2,665,000
Industrial and Miscellaneous and Hybrid 8. United States........occovevrvvers [ cevvererrerernnnens 18,163,861 | ovvevvvvrvrer 19,363,169 | ovvvvverrererne 18,329,620 | ..ovvovverrennn. 18,046,000
Securities (Unaffiliated) 9. €aANAUA....coveererrreeinrenniees [ [ s | s
10._Other Countries.......coucniinee | e | | s sesenenes | o ssseseseseeas
11, TotalS. oo | v 18,163,861 | ..o 19,363,169 | ..o 18,329,620 [ ..oovvvvierinrennes 18,046,000
Parent, Subsidiaries and Affiliates 12, TOtalS. ..o [ | s essssiesens | eeaeseeseesssssseeseesessensssaessesnses | sststessesees s st ene st st en s saes
13. Total Bonds......ooosmsserssssenns | oo, 37,735,023 | ..o 43,423,645 | ..o 39,655,196 | ..ooovirrriennnnens 36,616,448
PREFERRED STOCKS 14, United States.......coovvrmveervvees | cormmreerneerrnreenenenns 501,250 | coooveerrrerreerneens 2 LTV [0 501,250
Industrial and Miscellaneous (Unaffiliated) 15, CANAAA......eoveeereeenrireireiees [ [ et [ ettt
16. Other Countries. ..o | e [ | s
17. Totals
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks.......| coooovoviciiiiinannnns 501,250 | oo 450,000 | oo 501,250
COMMON STOCKS 20. United States.......cccvvvvemmeenns | cevrmreeneeerreeirenennns (6728 [0 [ (6728 [1[0 I 62,100
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA. ... | e | s | st eees
22. Other COUNtrEs.......ccovivniins | o | e | oo
23, TotalS.....oooveosirrsnrscirinienss | v 62,100 | oo, 62,100 | oo 62,100
Parent, Subsidiaries and Affiliates 24, TOtAlS. ... [ | eveieiesisses e | enreress e
25. Total Common StockS...co. | coovovvviviiciicinnnnn 62,100 | oo 62,100 | v 62,100
26. Total StOCKS...ovimieesmsserriinse | v 563,350 | ..o 512,100 | oo 563,350
27. Total Bonds and Stocks.... | .........ccccc....... 38,298,373 | oo 43,935,745 | ..o 40,218,546
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

6,037,461

15,054,548

14,947,889

2.1

22
23
24
25
26
27

3.1

32
33
34
35
3.6
3.7

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

1,259,990

1,262,114

1,259,990

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

2,524,811

2,807,020

2,797,527




Annual Statement for the year 2014 of the American Mutual Life Association

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

90IS

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
...................... 15,000 | .coovivnenne. 432,009 | ..................907,932 revenrennnnnnnn400,000 | e 4,183,493 4,187,207 v 4,183,493
...650,342 | ... 11,750,000 | .... 7,081,884 | .... 1,758,360 | ...............12,490,586 |.... ..11,513,954 | ... ceveeeennn 12,490,586 | ...

.................... 300,150 | covevverrreereee800,000 | oo revrneieneenseneessssssess | e 900,150 900,654 cevnrennennnnn. 900,150
.......................................................................................... 162,000 reveernernsnennssssnsn | . 289,632 289,831 cevrnernnennnene 289832 | e
.......................................................................................... 300,000 300,000 cevnnernnennnense300,000 | i

17,191,646 18,163,861
......................................................................................................................................................................................................................... (O [ ||

. Parent, Subsidiaries and Affiliates

8.1 INAIC Tttt enssas | oeeeseesseesssnsssesssssssnssness | seteessssssessssssssssssssssanns | seessessssesseesseesssssseessensss | coreeseesssees e essansas | crseestenst st esstenstenstenstnns | netieesi st seeees 0 [ o000 [ o000 [ [
8.2 NAIC 2.ttt ensia | sreeeseessensssessensssnssanssnees | srtessasssesssssssssssssnstens | seetsesssessseesseesseessenssensss | oeeeseeesees st ssennas | crteestenst st eestenstenstenntnns | beebiesss st enees 0 [ o000 [ o000 e [
8.3 INAIC 3.ttt ss s | creeeseessensssesssesssnssnssnees | srbesinsstsstsstsstsssentens | seebsseisesssees st ess et st | reeesese st tsenens | crreestesnt st eestesstenntenntnns | beebieesi st enees 0 [ o000 [ o000 i [
B4 INAIC 4.ttt snsns | rreessesssesssesssesssessesseees | ersessnessessesssssessensens | seesneisnsssnsssssssnessnssssssss | crneeseeneise s | crsentsentententententensens | onssessnes s seees 0 [ o000 [ e 000 [ [
8.5 INAIC 5.ttt sssnn | crneessesssesssesssesssssssessness | ersessnessessnesssssessensens | neessnsisnsssnsssssssnssnessnssss | conseneensese s | crsentsentensentessentensens | oeesessess s seees 0 [eoeeeeienend0.0 [ e 000 [ [
8.8 NAIC ... esssssssssssenssns | sssssssssssssssssssssssssssssssnsss | srsssssesssssssssssssssssssssnsnns | sosssesssssssesssssssensssnssenssns | oosssosssosssosssosssanssenssansss | ersesssesssenssenssonsssnssnssnss | sssssssssssssssssesssssssenses 0 0.0 | Lo 000 [ [
8.7 TOtAIS. ..ottt enntenns | ersnsinssess st (1 (1 (1 (1 (1 0 0.0 | i |00 [ 0
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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 Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
9.1 NAIC 1ottt een (6) IO 15,000 | .oveevrerenae 3,102,658 | ...ccoovvvnee 7,150,553 | ovvrriinnes 12,436,998 | .coovvvrrrnne 1,049,446 | ............... 23,754,655 | .ooovverierenrenen83.0 [ XXX [ e XKX i | s 23,754,655
9.2 NAIC 2.ttt srnn [(6) IS 650,342 | ..coovvrernne. 1,750,000 7,081,884 | .cooovvriernn 1,250,000 | .oovrrrrernnns 1,758,360 | ....ccovrnnee 12,490,586 | ..oovvvverivrinrirennn 33 [ e XXX | e XK X e | s 12,490,586
L[(d).... ....600,000
) ISR 0 B KOO 0
).... .0
) oot 0 I OO 0
................. 5,452,658 cerrrerinnnnnn 2,807,806
Ling 9.7858 % Of COL B....vuvuieiciciesce s esssissiessnienes | eeerienssssieressessenssenn@eD | ervereessssssesesssssenes 144 ] 389 | 366 | e 74
10. Total Bonds Prior Year
101 NAIC 1ot ess s sssssssesseses | vessessssssssessssssssesssssenes | evsesssssnssenes 2,189,907 | covververerrnn 7,082,335 | oo 13,619,706 | ..cocvvvvnee. 1,190,794 | ..o e XXX [ errreeee e XK [ e 24,082,742 | ovveverierirrireenn64.9 | 24,082,742
.1,800,583 | .... 7,172,995 1,140,376 .1,400,000 |.... ...11,513,954 ..11,513,954 | ...
.................... 600,654 | ....................300,000 reverrrnnnnnnnn. 900,654 reveeernnnnnnnn. 900,654

162,000

289,831

.................... 289,831

10.8 Line 10.7858 % 0f COL 8....vveivieieiees s
11. Total Publicly Traded Bonds
T4 NAIC T sesee e sessesssensessesssssssssenssssssnsnssnnes | cerveeseessnensenes 19,000 [ i, 3,102,658 | ...ccocvvveee 7,150,553 | ..o 12,436,998 | ......cooe...... 1,049,446 | ... 23,754,655 | .eveeeerreerinne 63.0 | .o 24,082,742 | oo 64.9 | .o 23,754,655
112 NAIC 2. sesssssssssesssssssssssenes | svessenssessensensn090,342 [ coviviriiiinnn, 1,750,000 | ..ccovvrernee. 7,081,884 | .cooovvviernn 1,250,000 | ..ccovvrernee. 1,758,360 | ....ccovuene. 12,490,586 | ...ovvvvverrerreriinnns 331 [ 11,513,954 | oo 310 [ 12,490,586
113 NAIC 3o sses et ssssesssssnsnnes | svenenreeseensnnenn300,180 [ oo, 600,000 900,150 | oovvrerveveieriereeen 28 | e 900,654 900,150
11.4 NAIC 4 289,632
11.5 NAIC 5 300,000 |...
118 NAIC Bt etes st ss e sses s seessesssssensenes | sssssssssssssessassnssssssssanss | ssossssssssssssnsassssssonsnssess | sssessansssensssssonsanssessonsans | ansessensssssenssnssnsssssansansans | eossassensnssssesssssnssnssansas | sesssansonssessansnsnssanensQ | cvenssnsensessesssansonsens0a0 | cvesrorrensessenmssnsensenneed | eovesnesneensesssensonsensee0:0 | covoresssesssesessssssssennes 0.
11.7 Totals 37,735,023
11.8 Line 11.7a58 % Of COL B...ovvverereeeeeeesseesesseseissienens | cvreiieieisnieieinnnenn2a0 [ e 144 | 00389 | 00000003668 | e T | 10000 | b XXX [ e e XK [ e e XXX [ e, 100.0
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9........cccoeevvvevvcienees [ o6 [ 144 [0 38.9 | 0000366 | e L4 | 10000 | XX | e ek XK [ e XXX s [ i, 100.0
12. Total Privately Placed Bonds

12.8 Line 12.7.@5@ % OF COL B.....coocvverecrecicrseeeceeeeeeeeeesieaeiesiens | cvveeieeiieiesiesies i 0.0 | oo 0.0 | oo 0.0 | oo (KO 0.0

12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9........cccoevveeverecieeies | e, 0.0 [ oo, 0.0 [ oo, 0.0 [ oo, 0.0 | oo, 0.0

(@) 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, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

(¢) IncludesS§.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, $......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d)  Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0; NAIC2S.... 0; NAIC3S..... 0; NAIC4S...... 0; NAIC5S... 0; NAIC6S......... 0.
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SCHEDULE D - PART 1A - SECTION 2

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

Maturity Distribution of All B
1

Major Type and Subtype of Issues
7

2 3 4 5 6 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed

1.1
1.2
1.3
14
1.5

U.S. Governments
ISSUET OBIIGAtIONS.......ceoceecerieceeie ettt
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities..........ccooveverevveeiercsesiennn
Other Loan-Backed and Structured Securities

................. 2,670,649

................. 6,239,779

............... 6,037,461

............... 15,054,547

21

22
23
24
25

Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities

3.1

32
33
34
35

U.S. States, Territories and Possessions, Guaranteed
ISSUET OBlIgAtIONS........ucevecivierecic ettt aenes
Residential Mortgage-Backed Securities............cocvvveveververeerereereernnnns
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
Totals

4.1
4.2
4.3
44
4.5

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

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

5.1
52
53
54
55

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

6.1

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)
ISSUET OBIIGAtIONS. ......ocveivrivrieiciese et
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities...........cccoeumereerrrnininnes

................. 2,782,009

................. 8,451,816

71

72
7.3
74
75

Hybrid Securities
ISSUET OblIGAtIONS.......ceorererieceseieireeeesseeeseesee st ssenes
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
TOtAIS ..ttt

8.1

8.2
8.3
84
8.5

Parent, Subsidiaries and Affiliates
ISSUET OblIGAtIONS........uvvecircreereeic et seneas
Residential Mortgage-Backed Securities..........ocoveeenrereiniencneineneenens
Commercial Mortgage-Backed Securities..........ccocvveevvereeeveeesiennnns
Other Loan-Backed and Structured Securities
TOtAIS .ttt
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SCHEDULE D - PART 1A - SECTION 2 (continued)

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
9. Total Bonds Current Year
9.1 ISSUET OblIGAtIONS. .......cveevecvreererereee ettt es e ssssssesees | eveesensssaesenaans 965,492 | cooovvevernn 5,452,658 | ..o 14,691,595 | ............. 13,628,446 | ............... 2,431,076
9.2 Residential Mortgage-Backed SECUNHES............ccvvvrveeveervereeeiieseeiceees | e (01 U (01 IO 2,842 | oo 186,184 | ....ccevveve 376,730
9.3 Commercial Mortgage-Backed SECUMHES..........ocrrurereenrerrernernrrriinerees | ceereeineireineneeneeseenees (01 (01 (01 T (1] R 0
9.4 Other Loan-Backed and Structured SeCUMES..........cvervenrererrinrninnns | ererississiscsne s (O (O (O P {01 I 0
9.5 TOHAIS...veeeeieie ettt | seeseee s 965,492 | .coovviiis 5,452,658 | ....ccoceunne. 14,694,437 | ...cooeneee 13,814,630 | ..coovvveneee. 2,807,806
9.6 Line9.5a58 % 0f COL 6. | i 26 | i, 144 [ i, 38.9 | i 36.6 | oo 74
10. Total Bonds Prior Year
10.1 1SSUET OBlGAtIONS.......oovveiveieeriieineineineineiseineineesessseesseesseesssessseses | evnensnsnnesnesssesssenseenseens | soneeneeneenend,991,144 | 015,017,330 | e 14,633,778 | .ooovvvrne. 2,073,076 36,315,328
10.2 Residential Mortgage-Backed SECUMLIES...........cccoceveierereererieieeereens | cereisieiseesesisssesiesens | cevesiesssesssessssssesssssns | seesesssssssesisssssessssessessens | sressssssssenees 254,135 | coovvveeeine 517,718 771,853
10.3 Commercial Mortgage-Backed Securities....
10.4 Other Loan-Backed and Structured Securities
10.5 TOtAIS....vurieeieeiieieceieeestesiesisstssiessssssssesssssssssssssssssssssssssssnnss | sesssssssnsssssssnsssnssnsinnsQ | covvennennennn, 591,144 | 015,017,330 | ... 14,887,913 | 2,590,794
10.6 Line 10.5as@ % 0f Col. 8.......ooovnieniininiiiisieisc s | cevsrssssessesssssennenn020 [ i 124 | 405 | 0 | 7.0
11. Total Publicly Traded Bonds
11.1 Issuer Obligations...........ccccevunne. . 13,628,446 | ...... 2,431,076
11.2 Residential Mortgage-Backed SECUNES..........c.cceverrereierseirciieienines [ v [ s | ceevvesssiseieneeen 842 | v 186,184 | ....ccccoevnvvne 376,730
11.3 Commercial Mortgage-Backed SECUMEIES..........coevevivrcevieriereeerieiieees | erverieieiieissesessesesiesens | ceresissessssssssssssssesiesens | cvesesissssesessessesssesssssns | sessesssssssssssssssessssesseses | sessesessessssssssssssessesinsas
11.4 Other Loan-Backed and Structured SECUMHES............eveermmermerererinennns [ e | s | onssesssesssesesesssesssesssenssens | eonssenssssssesssssssssssesssenss | onssssssesssessssssnssssessneaes
11,5 TOMAIS...cvvuiviieiieie e snssenins | srsesssssssnssaneens 965,492 | cooevriinnns 5,452,658 | ....ccoevune. 14,694,437 | oo 13,814,630 | ..covvvveee. 2,807,806
11.6 Line 11.585@ % Of COL B.....ocvvnerrircieieisesei st esisssssstenes | eessesisssssss e 26 [ oo 144 | e, 38.9 | s 36.6 | oo 74
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9.........ccccooviiiiniinninninnes | oo 26 [, 144 o, 389 | i 36.6 | oo 74
12. Total Privately Placed Bonds
12,1 ISSUET OBIIGALIONS. ......cvucveiiicice st ssessens | vessessessssssssssesssesesseses | sressessessssesssssessessssssnss | srsesiessesssssessessssssssessans | sssessessisssessessssssessessesss | covsssessesssssessesssssssseses
12.2 Residential Mortgage-Backed SECUMHES............ccevuercieierireieissienines [ veieississeisseseiesenes [ e [ cnesesiesssssesessssssssesens | sresssssissessssssssesiessenss | eisssesssssssessessssssseses
12.3 Commercial Mortgage-Backed SECUMLIES..........coccveviveeerierrcreeeiieieees | erveveeieinsiseesesieeseesens | cereresiesissssessssssesissens | evesesissssesessessessssssssnns | sessisssssssesssssssesissesseses | sessesessesssssesssssssessesinnas
12.4 Other Loan-Backed and Structured SECUMHES.............eveermmermerererirennns [ e | s | oo sesesssssssesssesssens | eenssenssesssesssssssssssssssenss | onsssssnessnsssssssnssssenenenes
12.5 TOMAIS.....uuvvericeieiieiieseesie sttt sttt sssssssssnnss | sessssssssssssssnsssnssan (O [N (O [ [V [ (01 T 0
12.6 Lin€ 12.5858 % Of COL B.....occvvnerriecieieieesei st sisssssssenes | eeisessinsssessisnisnssen 0.0 [ oo 0.0 [ oo (0 [ 0.0 [ oo 0.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9........ccceveieiiericiieiieins | o 0.0 [ oo, 0.0 [ oo, 0.0 [ oo, 0.0 i 0.0
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

10.

1.

12.

. Book/adjusted carrying value, December 31

. Cost of short-term investments acquired......

. Accrual of discount...........ccccveveeereivereieienne

. Unrealized valuation increase (decrease)....

. Total gain (loss) on disposals......................

. Deduct consideration received on disposals

. Deduct current year's other-than-temporary

of prior year

. Deduct amortization Of PrEMIUML..........criiueriie ettt s st ns st

. Total foreign exchange change in book/adjusted Carrying ValUE..............ccovuvuevereveveeiieiecesce e

IMPaIrMENt reCOGNIZEM........c.cueveieereiee e

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

Deduct total nonadmitted amounts
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10.

1.

3.1

32

3.3
4.1

42

43

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (Line 9, prior year)

Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12..........ccccoveveverercrerireniesriennns
2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14...........cccoovceerrrinrrrirnrnsnsnnins

Unrealized valuation increase/(decrease):
3.1 SECHON 1, COIUMN 17ttt bbb
3.2 SECHON 2, COIUMN ...ttt eb bbb h Rt

Total gain (loss) on termination recognized, Section 2, Column 22

Considerations received/(paid) on terminations, Section 2, Column 15.......... NNE ................................................................................
Amortization:

8.1 SECHON 1, COMUMN 19....c.iiiiiiii ettt bbb s bbb bbb st s ettt s sttt
8.2 SECHON 2, COIUMN 27....eiiteeis ittt s st 8RRt

Adjustment to the Book/Adjusted Carrying Value of hedged item:
7.1 SECHON 1, COIUMN 20.......ouvuuituiirriseiseetieesi et bbb
7.2 SECHON 2, COIUMN 3.ttt 8 bbb

Total foreign exchange change in Book/Adjusted Carrying Value:
8.1 SECHON 1, COIUMN 1.ttt s st s s bRt bbb bbb s bbbt
8.2 SECHON 2, COIUMN 20.......ucuueiriireeeseiiesisesseisestss s st ss s s st s e s bR R en et

Book/Adjusted Carrying Value at end of current period (LINES 1+ 2+ 3+ 4 =546+ 7 4 8.ttt sas
DEAUCE NONAAMILIEA @SSELS........cvcvieiieiiicieieete ettt et bbbt s a4t a s R s s e s b s b st s A e st s s et s s s s b bR A b e b b s bbbt s s bbbt n et

Statement value at end of current period (LiNe 9 MINUS LINE 10).......c.oviuiiiiiiieiciicieseie ettt sttt bttt

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Futures Contracts
Book/Adjusted Carrying Value, December 31, prior Yar (LINE 6 PHOT YEAI)........cvuuiveuriuriieiseieueieisessessssssessesssssssessessssessessessessssessessessssessessesssssssassesssssssessessssssessessens
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColuMN)...........ccccuevevcveieeieieseeeeeeee e

Add:
Change in variation margin on open contracts - highly effective hedges:
3.11 Section 1, Column 15, current year MiNUS.........cccvvererereenireneneesssenenenns
3.12 Section 1, Column 15, PriOr YEAI..........ceveveeeieeieirereseseiesee s esnes 0
Change in the valuation margin on open contracts - all other:
3.13 Section 1, Column 18, current year MinUS.............cceveeveveerreeeverreesirenenienas
3.14 Section 1, Column 18, PriOr YEAI........c.cccviurireireiieseieseseeie e seisens 0 0

Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus...........cccccoccveeerieierecrnnnns

3.22 Section 1, COlUMN 17, PrOF YEAI.......covrvrrrrreirirereieieiseiseseessiesseserees . 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus

3.24 Section 1, ColUMN 19, PriOr YEAT........cvcvevevereeieiireiei e 0 0

SUDLOLAI (LINE 3.1 MINUS LINE 3.2)......vurveiieieiieieiseiieiseissiess ettt es sttt s s8££ s 828kt R R s et n s

Cumulative variation margin on terminated contracts during the year (Section 2, Column 15)...........cccovvenec.

Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)..........
4.22 Amount recognized (Section 2, Column 16).........ccccevervevrereenrerereinnennns 0

SUDEOAL (LINE 4.1 MINUS LINE 4.2).......cvuiieerieiiciieie ettt ses ettt ess s8££ 2885828828828 s et

Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for terMINAHONS IN PHOT YEAT.........c.ruuriurerirrereeereeeeseeeeeeseeseesseesesseesesse e ss st ese st ess e ss s e s s s s b s b s bt s s s s b s b st b st
5.2 Total gain (loss) adjusted into the hedged item(s) for termINGLIONS IN PRIOF YEAI........c.ciueiriiiiriieiciete et nees

Book/Adjusted Carrying Value at end of current period (Lines 1+2 +3.3-4.3-5.1-52).................

DEAUCE NONAAMIIEA @SSELS. ......vuevueeieeiseieiesieie ittt bbb bbb s £ s8R s s8R 8 R8st R sttt nn

Statement value at end of current period (LINE 6 MINUS LINE 7)...........ruruierrerereerreireiseeseeeeeeseeseeseeesesseessseessessessssssessesssessees s ss s sess st e st st ensasssessessanssnssnses

Si11
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SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of December 31 of Current Year

Replication (Synthetic) Asset Transactions Components of the Replication (Synthetic Asset) Transactions
1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
NAIC 9 10 11 12 13 14 15 16
Designation NAIC Desig.
or Other Notional Book/Adjusted Fair Effective | Maturity Book/Adjusted Fair or Other | Book/Adjusted Fair
Number Description Description Amount Carrying Value Value Date Date Description Carrying Value Value CUSIP Description Description | Carrying Value Value

cLIs

NONE
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SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value

Beginning Inventory....

Add: Opened or Acquired Transactions

Add: Increases in Replication (Synthetic Asset)
Transactions Statement Value...........cc.cccoeevrrvierennn.

Less: Closed or Disposed of Transactions..............cccceuevnne

Less: Positions Disposed of for
Failing Effectiveness Criteria

Less: Decreases in Replication (Synthetic Asset)
Transactions Statement Value...........cccccovueveiieiiinnnas

Ending inventory.

.............. ) 9.9 S
.................................... 0
.................................... 0
.............. XXX
.................................... 0
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10.

1.

12.

13.

14.

15.

16.

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14.......ouiieiiieieiesee sttt sttt

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote-Total Ending Cash Balance............cccccvveieieiiveieieceeie s

SUDLOLAL (LINE 1 PIUS LINE 2)...vuveiieenrerrisiesissisessesissisesssssssesssssssssssessess s ssesssssses st s essessess e st esssssessessasssessessesssessessessessessansessasssessessanssnssessssssssessanssnssessnsanssnsssens

Part D, SECHON 1, COIUMN B........ovieiieie ittt sttt

Part D, SECHON 1, COIUMN B........covveeiieiieiiiiei sttt s bbbt

Total (Line 3 MINUS LINE 4 MINUS LINE 5).....oucvuiveiieieiiiiisiectes ettt bbbt s bbb s bbb s bbbt s s bbb s bbb bbbt

Fair Value Check
Part A, Section 1, ColUMN 16...........oorrvvrieere i) NN ... I .........................................

[ = RS T=Tox 1o TR O] 13 T i DT

TOLAl (LINE 7 PIUS LINE 8)....vvvveeeiiieieiet ettt sttt s a1 b4 s 484240842 A s s s bbbt s e bbb st s b bt ns

Part D, SECHON 1, COIUMN 8.ttt sttt a ettt et e et ss st s st et s s se et e st et es et es s s et s e s et enastetnsnesssnantasans

Part D, SECHON 1, COIUMN ...ttt sttt bbb st s bbbt s st nt

Total (Line 9 MINUS LINE 10 MINUS LINE 11).....ucvivieeeieiieiie ettt sttt b s st b s b s st b st ettt s e et et st s sttt en s s b s s s sten st nea

Potential Exposure Check

[ NS T=Tox 110 TR O] 173 4 DT

Part B, SECHON 1, COIUMN 20.........coeieiiiiieiicieiiteiei ettt sttt bbbt bbb st bbbttt

Part D, SECHON 1, COIUMN 1.ttt ettt sttt s st a et s et et n s et se st s es et es s s st ss e st ens et et s snasssnantasans

Total (Line 13 PIUS LINE 14 MINUS LINE 15).......cuiuiiieieiiiiisiieicise ettt ettt s bbbt b2 42 s bbb bbb s sttt s bbb bbbttt

Si14
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SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

10.

1.

12.

. Book/adjusted carrying value, December 31 0f Prior YEar...........ccceueveeireiereereiesss e

. Cost of cash equivalents @CAUIMED. ..........cceruriererrirircer sttt sessennn

o ACCTUAL OF QISCOUNL.......couieiectciecc ettt bbbt bbbt

. Unrealized valuation iNCrease (AECTEASE). ... wurerrrrrerrereirerirsenesssssssseessssssssessessessssssssessessssssessesssnens

Total gain (10SS) 0N dISPOSAIS........ccevvrvcierierireieiese e

. Deduct amortization Of PrEMIUM...........c.eiiieierecie ettt

. Total foreign exchange change in book/adjusted carrying Value.............cc.ccoeuvvveveriernereesieeseeieienne

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

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

Deduct total nonadmitted @MOUNES..........ceiiiriiiriee s

. Deduct consideration received on disposals.............ccvverrerreneereerneeneeneernienns NON E 0

(@)

SI15
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SCHEDULE A - PART 1
Showing all Real Estate OWNED December 31 of Current Year

1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1" 12 13 14 15
Current Year's
Other-Than- Gross Income
Book/Adjusted Temporary Current Year's Total Change in Total Foreign Eamed Less Taxes, Repairs,
Date Date of Last Amount of Carrying Value Less |  Fair Value Less Current Year Impairment Change in BJ/ACV. Exchange Change Interest on and Expenses
Description of Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB./A.C.V Encumbrances Incurred

Properties Occupied by the Reporting Entity - A
HOME OF FICE . ...ooooooesaumuessmmsssmsamsssssossssssssssssssmmsssssmsssssssssssssssss s ssms s | svsesseeees | CLEVELAND.........oooommmiiiimniiiiiimsiiiisnnninees | OHIO. | 01/01/1982. | 01/01/1982. 417,702 123,950 5,961 (5,961) 40,000 50,324
0299999. Properties Occupied by the Reporting Entity - Administrative. 417,702 123,950 5,961 0 0 (5,961) 0 40,000 50,324
0399999. Total - Properties Occupied by the Reporting Entity. 417,702 123,950 0 5,961 0 0 (5,961) 0 40,000 50,324
0699999. Totals. 417,702 123,950 0 5,961 0 0 (5,961) 0 40,000 50,324
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Annual Statement for the year 2014 of the American Mutual Life Association

Showing all Real Estate ACQUIRED and Additions Made During the Year

SCHEDULE A - PART 2

1 Location 4 5 6 7 8
2 3
Date Actual Cost at Amount of Book/Adjusted Carrying Value
Description of Property City State | Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances

Additional Investment Made

NONE
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Annual Statement for the year 2014 of the American Mutual Life Association

SCHEDULE A - PART 3
H : H : H " "
Showing all Real Estate DISPOSED During the Year, Including Payments During the Final Year on "Sales under Contract
1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1" 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Eamed Less
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange Gain| Realized Gain Total Gain Interest Taxes, Repairs
Disposal and Changes in | Encumbrances | Current Year's | Impairment Change in inBJAC.V. Change in Encumbrances Received (Loss) on (Loss) on (Loss) on Incurred on | and Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation | Recognized | Encumbrances | (11-9-10) B./A.C.V. on Disposal During Year Disposal Disposal Disposal Encumbrances Incurred

NONE
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Annual Statement for the year 2014 of the American Mutual Life Association

SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 1 12 13
Book Value/Recorded Current Year's Other-Than- Date of Last
Date Investment Excluding Unrealized Valuation Current Year (Amortization)| ~ Temporary Impairment Capitalized Deferred Total Foreign Exchange Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) Accretion Recognized Interest and Other Change in Book Value | Value of Land and Buildings| Valuation

Mortgages in Good Standing - Commercial Mortgages - All Other

Euclid | Ohip....... | | .03/01/2005 | 5.500 806 256,700
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other. 806 0 0 0 0 0 256,700 XXX
0899999. Total - Mortgages in Good Standing 806 0 0 0 0 0 256,700 XXX
3399999. Totals. 806 0 0 0 0 0 256,700 XXX

General Interrogatory:

1. Mortgages in good standing §.......... 0 unpaid taxes $......... 0 interest due and unpaid.

2. Restructured mortgages $.......... 0 unpaid taxes §$.......... 0 interest due and unpaid.

3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes §$.......... 0 interest due and unpaid.
4. Mortgages in process of foreclosure §.......... 0 unpaid taxes $......... 0 interest due and unpaid.
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Annual Statement for the year 2014 of the American Mutual Life Association

SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

1 Location 4 5 6
2 3
Loan Number City State Loan Type Date Acquired Rate of Interest

7

Actual Cost at Time of Acquisition

NONE

Additional Investment Made After Acquisition

Value of Land and Buildings




Annual Statement for the year 2014 of the American Mutual Life Association

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

903

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1" 12 13
Book Value/Recorded Book Value/Recorded
Investment Excluding Current Year's Current Year's Other- Total Change in Book Total Foreign Investment Excluding
Loan Date Disposal | Accrued Interest Prior | Unrealized Valuation (Amortization) Than-Temporary Capitalized Deferred Value Exchange Change in Accrued Interest on Foreign Exchange Gain| Realized Gain (Loss) | Total Gain (Loss) on
Loan Number City State | Type | Acquired Date Year Increase (Decrease) Accretion Impairment Recognized| _Interest and Other (8+9-10+11) Book Value Disposal Consideration (Loss) on Disposal on Disposal Disposal
Mortgages With Partial Repayments
Euclid Lotio. | L o3i0112005. 3,921 0 3,115
0299999. Total - Mortgages With Partial Repayments. 3,921 0 0 0 0 0 0 3115 0 0
0599999. Total Mortgage: 3,921 0 0 0 0 0 0 3,115 0 0
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Annual Statement for the year 2014 of the American Mutual Life Association

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current Year's
Book/Adjusted Unrealized Current Year's Other-Than- Total Foreign
NAIC Date Type Carrying Value Valuation (Depreciation) or| ~ Temporary Capitalized Exchange Commitment for | Percentage
Desig- | Originally and Less Increase (Amortization) / Impairment | Deferred Interest Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation | Acquired | Strategy Actual Cost Fair Value Encumbrances Decrease) Accretion Recognized and Other B/A.C.V. Income Investment

NONE
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10
3 4
Date Type and Actual Cost at Additional Investment Made After
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Acquisition Amount of Encumbrances

Percentage of
Ownershi

NONE
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Annual Statement for the year 2014 of the American Mutual Life Association

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value Unrealized (Depreciation) | Other-Than- Capitalized Total Foreign Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change in] ~ Exchange Less Exchange Gain| Realized Gain Total Gain
Originally Dispoal Encumbrances, Increase (Amortization) /|  Impairment Interest and B/A.CV. Changein | Encumbrances on (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State] _Name of Purchaser or Nature of Disposal Acquired Date Prior Year Decrease) Accretion Recognized Other (9+10-11+12 B/AC.V Disposal Consideration Disposal Disposal Disposal Income

NONE
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Annual Statement for the year 2014 of the American Mutual Life Association

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
o Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| ~Amount Rec. Maturity
CUSIP Identification Description Code[ n] CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized BJAC.V. Rate of Rate of Paid | Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obligations
912803  AQ 6 | USTREASURY STRIP.......oovvvmrrrrrrrrrrrrrnnernnnnnnsnnsnsessssssnssssnsssssssssssssssssssssssssssssenes | cvvssees | oo | cevevernnenes [ coneee {1511 [ 26,922 | .......96.000 33,216 34,600 30,428 1,100 06/01/2012 | 02/15/2019.
912810 DX = 3 |U.S.TREASURY BOND......cirimercnemcenernnscenensnscesnsscenesssssesesssssssssssssssssssssssssseess | cvessees [ oo | covevernrenes [ covvreeres LI I 601,875 | ... 112.750 563,750 500,000 513,029 (7,108) 7500 | .......7.310 | MN..... e 8,726 ....37,500 | 08/14/2002 | 11/15/2016.
912810 DX 3 |U.S.TREASURY BOND......crorimccenemcencrnnnnenensnscenesssenenssssesesssssesssssssesssssssssssseess | cvessees [ oo | cevevernrenen [ covvrreres 1] 1,266,250 | ... 112.750 1,127,500 1,000,000 1,035,814 (18,684) 7500 | .......7.241 | MN..... eiernn 9,452 ....75,000 | 08/21/2002 | 11/15/2016.
912810  ED 6 | U.S. TREASURY BOND.......ocoimiccremcnncrnnnncncnsnecennnscencnsessesesssssesssssssesssssessssseeess | cvvseees [ oo | cevevevnnenes [ covvevens A1 458,172 | ..... 129.313 452,596 350,000 380,904 (6,768) 8125 | ......7.466 | FA..... .....10,752 ....28,438 | 08/01/2003 | 08/15/2019.
912810  EL 8 | U.S.TREASURY BOND.......ooiimcccremncencrnnnccncnscsccnnnscencnsessenessessesssssssesssssesssssesees | cvvseeee [ oo | vovvverniens [ covvieces L1 [ 1,350,625 | ..... 139.125 1,391,250 1,000,000 1,125,961 (18,216) 8.000 [ ......7.105 | MN..... 10,082 80,000 | 08/21/2002 | 11/15/2021.
912810  EL 8 |U.S.TREASURY BOND........oorimiccicnccncnccnccncnsccccnnnsccnensessesesssssessessssesssssssssssssess | cvvssses [ oo | oo [ v L1 [ 1,349,375 | ..... 139.125 1,391,250 1,000,000 1,126,580 (18,312) 8.000 [ ......7.101 | MN..... 10,082 80,000 | 10/17/2002 | 11/15/2021.
912810  EM 6 | U.S. TREASURY BOND........coomiirierccnnrnnnnnncnscccnncnncenenscssesesssssenssssssssssssssssssseess | cvvsenes [ oo | v [ v T s 344,094 | ..... 137.516 378,169 275,000 302,784 (3,672) .7.250 | .......6.585 | FA.... eierna1,538 ...19,938 | 10/08/2003 | 08/15/2022.
912810  EM 6 | U.S. TREASURY BOND.........oomiiirirrcrrcrcnnnnncninncencnsnencnsssnsnesssssenssssssssssssssssssseess | cvvseees [ oo | v [ o T s 248,625 | ..... 137.516 275,032 200,000 220,335 (2,652) 7.250 | ......6.581 | FA... <5482 ...14,500 | 04/20/2004 | 08/15/2022.
912810 EN 4 | U.S.TREASURY BOND, 654,688 | ..... 141.180 705,900 500,000 560,412 (7,644) ..38,125 | 08/21/2002 | 11/15/2022.
912810 EN 4 [U.S.TREASURY BOND......crrrmrrerrmenrernmssnresssssesssssssesssssssssssssesssssssssssssssssssssess | cvsseses | oo | veverernreres [ covsssseees | covieiiirsssnennn855,000 | oo 141.180 705,900 500,000 560,576 (7,656) ..38,125 | 08/21/2002 | 11/15/2022.
912810  EQ 7 [U.S. TREASURY BOND......crrmrerrmmnncrmmsnsnessnssesesssssesssssssesssssssssssssssssssssssssssess | eveseses | oo | veverennreres [ covmvereee | evriririrnnsnennn802,031 | 133.148 665,740 500,000 542,888 (4,998) E ..31,250 | 03/13/2003 | 08/15/2023.
912810  EQ 7 | U.S. TREASURY BOND.......ovrmrrerensmnnernnnnenenssssesssssesssssssssesssssssssssssesssssssssssssess | evvssers [ oo | verevererenen [ corvssernn L1 559,063 | ... 133.148 665,740 500,000 525,810 (2,978) 6.250 | ......5.943 | FA..... 11,815 ....31,250 | 10/30/2003 | 08/15/2023.
912810  EQ 7 | U.S. TREASURY BOND......ccovimncrnemencrnnnnenensnscsnnsssenessessesesssssesssssssssssssssssssseess | evessees [ oo | ceveverrvenes [ covvvreres L1 220,000 | ..... 133.148 266,296 200,000 209,960 (1,164) 6.250 | ......5.954 | FA.... 4,726 ...12,500 | 05/11/2006 | 08/15/2023.
912810  ES 3 | U.S. TREASURY BOND.......oomimeicremcencrmnnccncnsnsccnnnscenenseseeeesssesesssssssesssssesssssseess | cvesenee [ oo | eovevevnnenes [ covveeens L1 982,266 | ... 147.781 1,108,358 750,000 854,538 (10,644) .7.500 | ......6.583 | MN..... .7,089 ....56,250 | 01/09/2003 | 11/15/2024.
912810  ET 1 |U.S. TREASURY BOND.......ccvimiencrcmnccncrmnnccncnscnccnenscencnsesseneessesessesseseessesssssssssees | eovsenee [ oo | vovevinnienn [ covvisens L1 [ 1,994,063 | ..... 149.797 2,246,955 1,500,000 1,725,813 (22,200) 7625 | .....6.627 | FA.... .. 43,243 | ........... 114,375 | 11/21/2002 | 02/15/2025.
912810  EW 4 | U.S. TREASURY BOND........cooomcccicmcnncrnnnncncnsccccnnnnccncnsessesessssssssessssessssssssessssess | eovssnes [ oo | oo [ v T s 281,445 | ... 137.055 342,638 250,000 265,963 (1,440) 6.000 | .......5.640 | FA.... eren5,871 ...15,000 | 04/02/2004 | 02/15/2026.
912810 EX 2 |U.S. TREASURY BOND.........oomiiricnccnnrnnnncncnsnsnnncnsccnensssssnessssssnssssssssssssssssssssess | cvvsenes [ oo | v [ v LI [ 1235313 | ... 145.922 1,459,220 1,000,000 1,116,875 (10,008) 6.750 | .......6.044 |FA..... ..25,521 ...67,500 | 02/18/2003 | 08/15/2026.
912810 FA 1 |U.S. TREASURY BOND.........oomiirrrrrceicrnnnnnncninscnnnnscencnsssneseessssenssssssssssssssssssseess | cvvsenes [ oo | v [ o T s 374,531 | ... 144.461 433,383 300,000 339,065 (3,084) 6.375 | ......5.641 | FA... e 1,231 ...19,125 | 06/27/2003 | 08/15/2027.
912810 FA 1 | U.S. TREASURY BOND.......ccromrrrerrererrnnnsrensssessssssesesssssssssssssssssssssssssssssssssssess | svsssers | oo | vevereverenes [ cossseeres L1 [ 372,000 | ..... 144.461 433,383 300,000 337,726 (2,980) 6.375 | .......5.663 | FA...... 1,231 ....19,125 | 07/03/2003 | 08/15/2027.
912810 FE 3 | U.S. TREASURY......oovverimrrrrerivrreresrmssesesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssens | evesss | oo | wvverevnrenes | covmsssenes | vvvvrnrirnnssernnn293,133 | e 136.531 375,460 275,000 285,389 (768) 5.500 5718 11/29/2004 | 08/15/2028.
912810  FF 0 [ U.S. TREASURY BOND......cccrimeccncmmnnncrnmnnenensnssesesssssesssssssesssssesssssssssssssssssssssess | cvesenes [ oo | eeverevnvenes [ covvveeeee | i 246,038 | .cec 134.070 325,790 243,000 244,746 (125) 5.250 08/24/2004 | 11/15/2028.
912810 FF 0 [ U.S. TREASURY BOND......ccrimmccenemmnnncrnmnnenensnsnesesssesesssssssesssssesssssssesssssssssssssess | evvveees [ oo | eeverennnenes [ covvveeeee | i 207,500 | wocec 134.070 268,140 200,000 204,328 (312) 5.250 k 11/05/2004 | 11/15/2028.
912810  FG 8 | U.S. TREASURY.....ccoocuimrrrrimimrvinimsnssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssens | seesene | oo | sevevesnsenes | covsssese L1 300,738 | ... 134.438 369,705 275,000 293,907 (1,344) 5.250 | ......4.912 | FA.... ...5,459 ...14,438 | 12/22/2009 | 02/15/2029.
912810  FG 8 | U.S. TREASURY......couuiiurririiimrierimsissssissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesss | svesen [ oo | sovevesnsenes [ covssseres ] i 142,350 | ... 134.438 174,769 130,000 139,056 (648) 5.250 | .......4.908 | FA.... 2,580 6,825 | 12/23/2009 | 02/15/2029.
912810 FP 8 |US TREASURY......ocoviiiimrrvrimmvrrisimssssssmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | sessss [ oo | wovevesnnenes [ cosssseres T s 870,234 | ..... 139.383 1,045,373 750,000 845,882 (5,964) 5.375 | .....4.766 | FA..... .15,241 ....40,313 | 12/09/2010 | 02/15/2031.
912833 KN 9 |U.S.TREASURY ZERO COUPON........ccooommiminrniciccnmisccncnscsnsnnsscsnensssssensssssssssssses | cvvnenes [ oo | v [ v T s 148,881 | .......97.440 292,320 300,000 271,731 10,920 10/03/2003 | 08/15/2017.
912833 KP4 |U.S.TREASURY ZERO COUPON........ooovoicirrricicrrnciccnenicsnscnsscsnenssssscnssssnsnsessees | cvvsenes [ oo | v [ v T s 148,167 | .......96.857 290,570 300,000 268,287 10,920 12/30/2003 | 11/15/2017.
912833 KU 3 | U.S. TREASURY STRIP.......oorvrrrrrrrrrrrrrnrerrrnrnnsrsnnrensnssssenssssssessessssssssssessssssssssseses | svessers | oo | veveveverenes [ cosssssres 1 99,546 93.899 187,798 200,000 170,456 7,091 12/29/2004 | 02/15/2019.
912833  LQ 1 |U.S. TREASURY STRIP........oovrmrrrrrrrrrrrrrnnrrnrnirrnnnrnssnsensenssssnsesssssssssssssessssssssssssses | svvssses oo | vereveverenen [ cosssseren L1} 158,574 | ......81.227 243,681 300,000 209,936 10,104 12/11/2009 | 02/15/2024.
912833 QB 9 JUSTREASURY STRIP.......oooovciiieiciinciisssssssssss s | e | o] e | v, 1 187,360 | .......72.104 288,416 400,000 238,712 12,576 12/09/2010] 11/15/2027.
0199999. U.S. Government - Issuer Obligation 6,378,857 XXX 18,508,298 4,032,600 ..14,947,889 0 ..(106,658) 0 0 XXX XXX XXX 223,996 ...877,958 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities I |
0299999. U.S. Government - Residential Mortgage-Backed Securities 0 XXX 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
U.S. Government - Commercial Mortgage-Backed Securities l |
0399999. U.S. Government - Commercial Mortgage-Backed Securities 0 XXX 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
U.S. Government - Other Loan-Backed and Structured Securities I |
0499999. U.S. Government - Other Loan-Backed and Structured Securitie: 0 XXX 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
0599999. Total - U.S. GOVEIMMENL. ... ...ueieeiee s | oonineienens 16,378,857 XXX ] . 18,508,298 | ............. 14,032,600 | ....ooooeeee 14,947,889 0f.......(106,658) 0 XXX XXX XXX 223,9% | ............877,958 XXX XXX

All Other Governments - Issuer Obligations
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Annual Statement for the year 2014 of the American Mutual Life Association

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| ~Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized BJAC.V. Rate of Rate of Paid | Due & Accrued During Year Acquired Date
362020  5R 8 [ GIN.MA. Il POOL #3556......ccssecrsvrvevrrrrrsssssmsssssesssssssssssssssssssssssssssssssssssssss | svvveees | o | svsssseneees [ eevvvnenne L[] [ 96,016 | ..... 112.868 86,254 76,420 76,811 184 5500 | ........5.476 | MO-20 431 3,836 | 06/07/2004 | 05/20/2034.
36202D  BY 6 [ G.IN.MA. Il POOL #H2755........ccovovverrrvnnrnernneennnnnnsnnssnnessssssssssessssssssssssssssssssssssesess | evvveeee | oo [ covevevinenes | cevvvveenes LI [— 6,801 [ ..... 118.256 7,062 5972 6,108 27 ....7.000 | ........6.851 | MO-20 41 391 | 06/01/1999 | 05/20/2029.
36202D  FG 1 [ G.IN.MA ITPOOL #2867 .........coovvevrvvncvnrvencennnnnennnneneennsnnesssssssesssssssssssssessssessensenss | evvveeee | oo [ covevivinenes | cevvvveeees LI [ 2813 | ... 101.341 2422 2,390 3,107 110 +..7.500 | ........5.800 | MO-20 [ ...ocovvvrererrrrrennns 12/28/1999 | 01/20/2030.
36202D MR 9 [ GIN.MA. Il POOL #3088........coovovoorerverreenenenrenneneenensneennsnsensnnsneenssessnessssessssssenenes | evvevees | oo [ oo | v 21,633 | 117.289 20,157 17,186 11,552 (1,275) 6.500 | .......9.416 | MO-20 10/17/2002 | 04/20/2031.
36202D  RX 1 [ GIN.MA. Il POOL #3202.......ooooooooeeeeeeeeeereereeeeeeveeeeeeeeneeeesneneeeeenensesseeseseeseeeessenees | cveeeeee | oo | ceveisisieins | eeveereeeed [ evererrrerrrennnnnnnn85,204 | . 120.037 81,221 67,663 44,665 (5,054) ....7.000 | .....10.350 | MO-20 02/08/2002 | 02/20/2032.
36202D S5 1 [ G.IN.MA.II POOL #3240........cooovvcrvvvncrnrnnnnencnnnncenennncnnnnnnnesenenesessnssesesssesesesssesees | cvvveeee | oo [ oo | e 39,687 | 120.167 39,057 32,502 21,396 (2,613) ....7.000 | .....10.347 | MO-20 05/01/2002 | 05/20/2032.
362020 TT 8 [ GIN.MA. Il POOL #3262.....ccoccesvveermrrenssssiinennnnnesssssssmesssssessssssssssssssessesseses | evvveees [ o | covsverenns | vevvveenen] [ d1,754 | 118.339 39,691 33,540 15,657 (4,003) ....7.000 | ......14.478 | MO-20 07/22/2002 | 07/20/2032.
36202E  FP 9 [ GIN.MA.IIPOOL#3774.......cooovvvvrrvvcrnnvcvncnenvnnnnnnnnnenensnesssssssesessnssesssssesssssssesseses | cvvvvees | oo [ v | v 92,016 | 112.909 79,606 70,504 70,754 73 5.500 | .......5.483 | MO-20 11/01/2005 | 10/20/2035.
36202E  PX 1 [GIN.MA.ITPOOL#4038..........coovvrvrvcrrvrvcvnenenvcnnnnnnnncnsnenesenssssesensnssessessesesssssessnees | cvvveees | oo [ v | v 59,804 [ 112.856 45,511 40,326 40,208 3 .......5.516 | MO-20 11/13/2007 | 10/20/2037.
36202E S8 3 [ GIN.MA.ITPOOL#4143..........ooovorvrvvercrvcvvenervcnnerncenenceneesensnesenennnnsesssssesssssssenesees | cvvveees | oo [ v | v | i 187,164 | 109.855 151,524 137,931 137,001 324 5,040 | MO-20 05/22/2008 | 05/20/2038.
36204L  HR 5 | GN.M.A. POOL #372940......ccccesvvccrrnrmssssssmrennnnsssssssssssssssessssssssssssssssssssns | svsssee | oo [ evvvrnessesns | avsmimnd [ v 2,928 | s 113.650 2,961 2,605 2,842 12 5.974 | MO-15 02/15/1994 | 01/15/2024.
36213Q 22 8 | GIN.M.A. POOL #561561.......cocuercsssesesssssssssssssssssssssssssssssssssssssssssesssssessssss | ovvnnes | oo | ceverenneenes [ | v 35,216 | e 114.110 31,345 27,469 22,552 (1,264) .7.803 | MO-15 09/24/2001 | 08/15/2031.
36291E AW 1 [ G.IN.M.A. POOL #625621........couuuvvevvmmmevemmmenenemmsesesssmmessssmssssssssessssmssssssssesssssensnees | evvvenee | oo [ v | eevveneeeesd [ rverirrrererinnnnnnn 84,533 | s 112.836 69,105 61,244 61,147 (118) ....5.506 | MO-15 12/01/2003 | 12/15/2033.
36295F  GE 8 | G.IN.M.A. POOL #668997........cocvvoieeiiveiiiiseseeseeseee | e [ o] i [T | e 72.293 | L 111.633 58,155 52,095 51,956 36 ...5.518 | MO-15 05/14/2007 | 04/15/2037.
0699999. All Other Governments - Issuer Obligation 827,865 XXX 714,071 627,848 565,756 (13,558) 0 0 XXX XXX XXX XXX
All Other Governments - Residential Mortgage-Backed Securities | I | I
0799999. All Other Governments - Residential Mortgage-Backed Securities 0 XXX 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
All Other Governments - Commercial Mortgage-Backed Securities | | | |
0899999. Al Other Gov't - Commercial Mortgage-Backed Securitie 0 XXX 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
All Other Governments - Other Loan-Backed and Structured Securities | l | l
0999999. All Other Governments - Other Loan-Backed and Structured Securities 0 XXX 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
1099999. Total - All Other Governments. 827,865 XXX 714,071 627,848 565,756 (13,558) 0 0 XXX XXX XXX 3,980 32,467 XXX XXX
U.S. States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations | I | I
1199999. U.S. States, Territories & Possessions - Issuer Obligations. 0 XXX 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
U.S. States, Territories & Possessions (Direct and Guaranteed) - Residential Mortgage-Backed Securities
1299999. U.S. States, Territories - Residential Mortgage-Backed Securitie: 0 XXX 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
U.S. States, Territories & Possessions (Direct and Guaranteed) - Commercial Mortgage-Backe(li Seculrmlgs
1399999. U.S. States, Territories - Commercial Mortgage-Backed Securitie: 0 XXX 0 0 0 0 0 0 XXX XXX 0 0 XXX XXX
U.S. States, Territories & Possessions (Direct and Guaranteed) - Other Loan-Backed and Structured ISeclzurities I
1499999. U.S. States, Territories - Other Loan-Backed and Structured Securities 0 XXX 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) 0 XXX 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
U.S. Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
09088R  VF BIRMINGHAM AL.......coooovvvevvvnverssnnennsssnnsssssssnsssssssssssssssssssssssssssssssssssssssssssssssnsseses | svvvvnes | oo [ sovvevnnd | oo IFE | o 127,419 | 114.390 142,988 125,000 126,362 (264) 15589 | FAcoooo | v 2981 | s 7,063 | 12/30/2010 | 02/01/2025.
159195  SE CHANNELVIEW TX...ovvvvvvvivivivivmrmesimsersssssssssessessssssssssssssssssssssssssssssssssssssssssssssennes | wosssens | oo | cosvvvnen] [ e IFE | i 127,875 | e 113.030 141,288 125,000 126,519 (288) 15509 | FAcooo | v 2,635 6,970 | 03/17/2010 | 08/15/2028.
244127 XN DEER PARK TX...oovvvvvrenmrmrnrensnnrensessssensesssnsssssssssssssssssssssssssssssssssssssssssssssssssssssssess | cvvssnes | oo [ wevveend | e IFE | 127,625 | o 113.750 142,188 125,000 126,406 (276) 07/21/2010 | 02/15/2029.
514084 JB LANCASTER CNTY SC.....ooovvvevvveveennenermnnnnnennnnnssnnsnsssssssssssssssssssnssssensssssssnssssennnes | evvvvees | oo | wovvvvnd | e IFE | 125,000 f .o 108.380 135,475 125,000 125,000 5.400 | MS.. 03/24/2010 | 03/01/2026.
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561144 CL 8 | MALHEUR COUNTY. [UUSOOY O SPRTROO {151=] [ 129,093 | ..... 116.840 146,050 125,000 128,033 (240) 5584 | ......5452 | ID....... 306 6,980 | 07/28/2010 | 06/15/2027.
63165T AR 6 | NASSAU COUNTY NY. [UUROY VR SPRTRROOR {151=] [ 130,774 | ... 114.815 143,519 125,000 128,884 (360) 5375 [ 5213 JAO i | oo 1BTE | 6,719 | 09/21/2009 | 10/01/2025.
940157 RF 9 | WASHINGTON SUBN SAN. DIST. JUURUY IOV IOV I {151=] [ 123,536 | ... 109.367 136,709 125,000 124,329 156 5.000 5.027 | JD....... 531 6,250 | 12/23/2009 | 06/01/2027.
975672 5V 4 | WINSTON SALEMNC JUUPIUIY IOV DV {151=] [ 122,862 | ... 111.938 134,326 120,000 121,566 (288) 5.650 | ... 5577 | I | o 557 | .cooovveeee...8,780 | 06/22/2010 | 06/01/2032.
97705L WP 8 | WISCONSIN STATE JUUPIUIRY VR IOV {15/=] [ 128,108 | ..... 111.690 139,613 125,000 126,533 (300) 5.300 5.236 | MN..... 1,089 6,625 | 09/21/2009 | 05/01/2027.
977123 ZG__ 6 | WISCONSIN STATE TRANSPORTATION [ [V PO I 1FE 127438 | ..... 113.840 142,300 125,000 126,360 (264) ] i ] i | 5500 | ....5441 | JJ........ 3447 6,875 | 12/02/2010 | 07/01/2026.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations 1,269,728 XXX 1,404 456 1,245,000 1,259,990 0 (2,124) 0 0 XXX XXX XXX 17,989 67,809 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Residential Mortgage-Backed Securities

1999999. U.S. Political Subdivisions - Residential Mortgage-Backed Securities 0 XXX 0 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX

U.S. Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Commercial Mortgage-Backed Securities

2099999. U.S. Political Subdivisions - Commercial Mortgage-Backed Securities 0 XXX 0 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX

U.S. Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Other Loan-Backed and Structured Securities

2199999. U.S. Political Subdivisions - Other Loan-Backed and Structured Securitie: 0 XXX 0 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 1,269,728 XXX 1,404 456 1,245,000 1,259,990 0 (2,124) 0 0 XXX XXX XXX 17,989 67,809 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
31331Q  KY 2 |FFCB..ccccicccccccscccccisssssssssssmsssmsssssssssssssssssssssssssssssssssmssssssssssssssssens | covnnnns | oo | woveveeneeies | o | iirinnnnn....586,084 | ..o 130.513 685,193 525,000 566,635 (3,457) 5.770 | .....5.346 | JJ....... 14,856 30,293 | 05/13/2009 | 01/05/2027.
31331V HD 1 [ FFCB...ooicrrevcssrccrsreiniisssnesssssesssssnsssssssssssssssessesssssssssssnssssssssessessenesssssess | cvnveses | oo | evvevsnirenes [ eonereennd | v 815,800 | o 121.600 972,800 800,000 810,564 (924) 5231 |FA...| v 14,869 | ............. 42,400 | 06/02/2009 | 08/25/2026.
31331Y K9 0 [ FFCB....iiciciecssrcccveriiiiesssscsssssisisssnssssssssssssssesssssssssssssssssssssssssssesssnesssssess | cvnnenes | oo | evvevvenns [ evneneeen] | v 772,616 | 127.192 966,659 760,000 769,171 (636) 5.207 07/21/2009 | 05/01/2029.
BM133KE  XR 5 | FHLB.....ooovevrvererrrcrcrcnninrcnnnsrsrennssssnssssssensssssssssssssnssssssssssssssssssssessssssssssssssssssssssssssses | sovssnns | oo | cevereeseenes | o | i 274,576 | e 129.144 342,232 265,000 272,716 (360) 4.980 11/18/2009 | 03/14/2036.
880591 DM 1 | TENN. VALLEY AUTHORITY. 400,050 | ..... 148.180 466,767 315,000 378,441 (4,116) 09/22/2009 | 05/01/2030.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations 2,849,126 XXX 3433651 2,665,000 2,797,527 0 (9,493) 0 0 XXX 44017 | ............ 148,770 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securitie: 0 XXX 0 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities 0 XXX 0 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX

U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities

2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securitie: 0 XXX 0 0 0 0 0 0 0 XXX XXX 0 0 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations 2,849,126 XXX 3433651 2,665,000 2,797,527 0 (9,493) 0 0 XXX XXX 44017 | ........... 148770 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

020002 AU 5 | ALLSTATE CORP. [UUPOUIRY VR IOV I 2FE| i 105,500 | ..... 110.000 110,000 100,000 105,260 (240) v 8500 | ......8.175 | MN...... 819 6,500 | 01/27/2014 | 05/15/2057.
02360X AM 9 [ AMERENERGY GENERATING [UUPUPY R IOV B (ST [P 303,375 | .......83.000 249,000 300,000 300,000 6.300 | .......6.300 [AO...... | oo 712 | ....ceeee.18,900 | 11/17/2010 | 04/01/2020.
032166 AR 1 | AMSOUTH BANK (REGION) [EURIPY R (SRR [ K121 [ 302,250 | ... 101.000 303,000 300,000 300,150 (504) 5200 | .....5.197 |AO... | ..cccc.......3,889 | ..............15,600 | 10/28/2010 | 04/01/2015.
03523T AV 0 [ ANHEUSER-BUSCH JROPPOOTN (O (RO VPP L131=] [— 300,000 | ..... 111.807 335,421 300,000 300,000 5.000 | ......5.000 | AO..... | oo 3,164 | ...............15,000 | 09/03/2010 | 04/15/2020.
04273W  AB 7 | ARROW ELECTRONICS. [UURUOY VR SPRPRRROOOOR 2FE| i 296,595 | ... 108.151 324,453 300,000 300,000 rr125 5125 [ MSL ] 5,097 il 15,375 | 11/19/2010 | 03/01/2021.
054303 AU 6 | AVON PRODUCTS INC JUURUY VR SPRPRROPOOORR 2FE| oo 242,885 | ......99.698 249,245 250,000 250,000 5.750 | ......5.750 | MS.oooo | v 4,766 | .............14,375 | 04/23/2009 | 03/01/2018.
06051G  EC 9 | BANK OF AMERICA covveeee | e | [ AFE] i 313452 | ... 113.859 341,577 300,000 307,932 (1,440) 5625 | ......5480 | M. | e 8,461 | .............. 16,875 | 02/18/2011 | 07/01/2020.
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07387E  AH 0 | BEAR STEARNS CO. INC S T {151=] [ 300,000 | ... 100.000 300,000 300,000 300,000 5.250 5250 | MON... | w.oooovevevvrennnnd 690 ...15,750 | 07/11/2003 | 07/15/2023.
079867 AW 7 | BELLSOUTH TELE B T {151=] [ 275,250 | ..... 120.130 360,390 300,000 300,000 6.375 | ......8.375 [ JD....... 1,572 ...19,125 | 02/25/2009 | 06/01/2028.
084423 AS 1 |W.R.BERKLEY CORP el =) 300,165 | ..... 107.233 321,699 300,000 300,000 ..4.625 | .....4.625 | MS.. 4,067 ....13,875 | 03/15/2012 | 03/15/2022.
093662 AE 4 | BLOCK FINANCIAL S (TSRO DO =) 309,450 | ... 110.070 330,210 300,000 300,000 5.500 | ........5.500 | MN...... 2,712 ...16,500 | 11/07/2012 | 11/01/2022.
107015 AA 7 | BREMER FINANCIAL CORP. i [ e 2FE| oo 300,000 | ... 100.000 300,000 300,000 300,000 5.200 5.200 | JD....... 43 12/30/2014 | 12/30/2024.
118230 AJ 0 [ BUCKEYE PARTNERS i [ s 2FE| oo 279,390 | ... 104.815 291,386 278,000 278,000 ..4.875 | .....4.875 | FA... 5,644 ...13,553 | 08/07/2012| 02/01/2021.
126117 AR 1 [ CNAFINANCIAL i [ s 2FE| i 303,000 | ... 113.966 341,898 300,000 300,000 5.750 | ......5.750 | FA..... 6,522 ...17,250 | 10/13/2011 | 08/15/2021.
144285 AJ 2 [ CARPENTER TECHNOLOGY CORP i [ e 2FE| i 296,529 | ..... 106.213 318,639 300,000 300,000 5.200 | JJ... 7223 ...15,600 | 06/30/2011 | 07/15/2021.
172967  HB 0 [CITIGROUP..........corvrrrvvrrrrrrvrrrvnvnnrnnnnsnnssnsensssssssssssssssssssssssssssssssssssssssssssssssssssssssoss | sveveees | oo [ e | eoreeeFE | v 267,550 | ... 110.651 276,628 250,000 250,000 (17,550) ....5.500 04/02/2014 | 09/13/2025.
18683K  AD 3 | CLIFFS NATURAL RESOURCES, .......53.230 159,690 300,000 300,000 4875 10/05/2012 | 04/01/2021.
197677  AJ 6 [ COLUMBIA/HCA HEALTHCARE.......c.ccoovicrrvrmsssssmneesrmnsnssesssmnsessssssssssssssssesees | svvvess [ oo | covsevrenns | voreeeFE | i 129,601 | 102.250 127,813 125,000 127,632 (199) 6.905 09/28/2004 | 12/01/2027.
201723 AJ 2 | COMMERCIAL METALS........covcvcverevvresnnmsanmmmsmmmmssmsmmsssssmmsssssmsssssmsssssssmsssssens | evvsese [ oo | veverevnreres [ cereeneBFE | vorrririrnnnnennn 314,511 | 108.000 324,000 300,000 300,000 .7.350 11/19/2010 | 08/15/2018.
209111 ED 1 | CONSOLIDATED EDISON CO. OF NEW YORK........ccocvuvrrrmemrrrmmrereeeresereeriesnes S (SR DO {151=] [ 293,250 | ... 113.180 339,540 300,000 300,000 ...5.100 05/10/2010 | 06/15/2033.
237194 AE 5 | DARDEN RESTAURANTS B VPR (OO =) 296,100 | ... 101.610 304,830 300,000 300,000 ....6.000 08/16/2013 | 08/15/2035.
244199 BD 6 | DEERE & COMPANY e [ e {151=] [ 314,760 | ..... 121.176 363,528 300,000 310,916 (744) ..5.186 11/18/2009 | 10/16/2029.
263534 BG 3 | DUPONT. el | AFE] v 194,688 | ... 130.640 261,280 200,000 200,000 ...6.500 | JJ... 6,019 ...13,000 | 03/05/2009 | 01/15/2028.
264399 DK 9 | DUKE ENERGY CORP. el | {131=] [ 299,250 | ..... 122.680 368,040 300,000 299,573 31 ...6.009 | JD....... 1,480 ...18,000 | 08/11/2004 | 12/01/2028.
26884L AB 5 |EQT. BN I 2FE| i 307,560 | ... 108.031 324,093 300,000 300,000 ...4.875 | MN..... 1,843 ...14,625 | 02/121/2012 | 11/15/2021.
268948 AA 4 | EAGLE BANCORP. s [ e 2FE| i 202,000 | ... 102.250 204,500 200,000 201,920 (80) 5.695 07/31/2014 | 09/01/2024.
268948 AA 4 | EAGLE BANCORP. S (SRR D =) 100,000 | ..... 102.250 102,250 100,000 100,000 ...5.750 07/31/2014 | 09/01/2024.
292505 AK 0 | ENCANA CORP. <.95.420 286,260 300,000 300,000 5.150 05/29/2012 | 11/15/2041.
30161M  AJ 2 | EXELON GENERATION......ccovoievcccvercccvessmsmssssmmmmsssmsmsssssmsssssssmssssssssssssssssssnes | evvvnnes | oo | covvvenon] [ e 2FE | it 253,744 | . 112.817 253,838 225,000 253,100 (644) 5.112 05/29/2014 | 10/01/2041.
307000 AA 7 | FAMILY DOLLAR STORES........coooieeeeseeceesesceeesssseeesssessssssssessssssssssssssssssssssssssss | evvvenee | oo | vevererrreres | ceresn2FE | o 301,500 | ..o 105.483 316,449 300,000 300,000 5.000 3 09/01/2011 | 02/01/2021.
320517 AA 3 | FIRST HORIZON.......ooocouueremiimriviminerisisisisesisssssssssssssssssssssssssssssssssssssssssssssssssssssens | cvesene [ oo | evverennnenes [ cereeni2FE | ciiiiiieiesseennn 303,375 | i 103.530 310,590 300,000 300,776 (810) 105361 | D | i 707 ...16,125 | 10/13/2011 | 10/15/2015.
33582V AC 2 | FIRST NIAGRA FIN. GRP......ccooooomivercnnmnncnnmnscrcssssncnssnssscsssssessssssscssssssssssssssssssss | cevveeee | oo [ coveviviienas | e 2FE | iiii0000022..300,000 | ... 113.239 339,717 300,000 300,000 1250 | D | e 954 ...21,750 | 12/08/2011 | 12/15/2021.
36159D HG 2 | CD - GE MONEY BANK SALT LAKE CITY UT......ccccoocmmevuvmvcrmvmmmmersvscmnessssscrenaes | evvveeee | o [ eoveviviienas | e IFE [ ii000.50,000 | ... 104.681 52,341 50,000 50,000 100 | W | 938 | oo 2,050 | 06/01/2012| 01/16/2019.
373298  BM 9 | GEORGIA PACIFIC.........ccouvevevmmmremmmmsirimmmmssssmmsssmssmssssssssssssssssssssssssssssssssssssssssssnne | cvsssn [ oo | wvvevennsenes [ eereeniFE | o 97,538 | 103.180 103,180 100,000 99,893 180 D708 | D | e 338 | oo 7,700 | 11/20/2001 | 06/15/2015.
38141G ES 9 | GOLDMAN SACH GROUP INC.........ooovvmvrrrvmicrrcnininncnninsneniescsnesinsesnsssssnsssssssnses | e | o | covevennieins | e FE | 297,525 | Lo 114.490 343,470 300,000 300,000 5.950 |JJ... 8,265 17,850 | 10/16/2009 | 01/15/2027.
381426 GV 1 | CD - GOLMAN SACHS BK USA NEW YORK NY........ocesuevervemmmrmsssmssssssssssssssens | cveveeee [ oo | eeverernrers [ coree IFE | 15,234 | 100.720 15,108 15,000 15,000 (82) 4500 |MS.coo | o 203 | correrd 675 | 06/01/2012| 03/12/2015.
381426  KH 7 | CD - GOLDMAN SACHS BK USA SALT LAKE CITY......oveveveuerevevmreresssereravarers | cvvvenee [ oo oo [ eeree IFE | ciiiiiiieiei0000022.30,000 | ..cec 108.578 32,573 30,000 30,000 ..4.900 | JD...... 1 [ 1470 | 06/01/2012 | 06/11/2018.
381426 KW 4 | CD - GOLDMAN SACHS BK USA SALT LAKE CITY......coocouvuuereremmrerermsererennrers | cvvveeee [ oo | v [ eeree IFE | ciiiiiieie000222.50,000 | ...ec 108.945 54,473 50,000 50,000 2,550 | 06/01/2012 | 06/25/2018.
381426  XT 7 | CD - GOLDMAN SACH BANK USANEW YORK NY........ccococvuuemememmmemmrmmmrerenans [ evvveeee [ oo | v [ eeietl IFE | 2,023 | 106.373 2,127 2,000 2,009 (3) 88 | 06/01/2012 | 12/31/2018.
382550  BA 8 | GOODYEAR.......ccwuummmimiummmmmmemsmmmsssssmsssssssmssssssssssssssssssssssssssssssssssssssssssssesssnsessnens | cvenen [ oo | evverennnenes [ coreeeFE | it 162,000 | 115.750 187,515 162,000 162,000 ..14,175 | 03/05/2010 | 08/15/2020.
41013M QP 8 [ JOHN HANCOCK LIFE INS CO (MANULIFE)..........ccmreremmrenemenmnenenineneninnne | cvvvene [ oo | cevveeeee [ et IFE ] ii0111222..300,000 [ ... 112.860 338,580 300,000 300,000 ..15,000 | 06/10/2003 | 06/15/2028.
416515  AZ 7 | HARTFORD FINANCIAL......oooovoorrrrrrrrreenesneeressssseeessssssssssssssssssssssssssssssssssssssssses | sosssnes | oo | eevevernnenes [ ceree2FE | i 310,500 | .ooec 113.009 339,027 300,000 300,000 5.500 | MS.. 4,159 ...16,500 | 08/18/2010 | 03/30/2020.
428236 BR 3 | HEWLETT PACKERD i [ s 2FE| i 296,433 | ..... 113.210 339,630 300,000 300,000 ....6.000 | MS.. 5178 ...18,000 | 12/17/2012| 09/15/2041.
431571 AA 6 | HILLENBRAND INC i [ s 2FE| s 300,447 | ... 107.187 321,561 300,000 300,000 ...5.500 | JJ... 7,640 ...16,500 | 07/14/2010 | 07/15/2020.
450912 AC 4 |ITT CORP. INC. (STARWOOD) s [ e 2FE| i 243125 | ..... 105.200 263,000 250,000 249,673 389 ...71.385 | MN..... .2,324 ....18,438 | 02/25/1998 | 11/15/2015.
45384B  AA 4 | INDEPENDENT BANK GROUP. S (USRI =) 100,000 | ..... 103.000 103,000 100,000 100,000 ..5.875 | FA..... 2447 07/17/2014 | 08/01/2024.
457153  AF 1 | INGRAM MICRO INC S (SRR D =) 310,350 | ..... 106.223 318,669 300,000 300,000 ...5.000 | FA.... 5877 ....15,000 | 10/05/2012 | 08/10/2022.
472319 AK 8 | JEFFRIES GROUP INC B VPR (O =) 293,250 | ... 105.461 316,383 300,000 300,000 ..5.125 | AO.... 3,328 ...15,375 | 03/13/2012 | 04/13/2018.
494550 AT 3 | KINDER MORGAN........ccocvemrrrremrnrrnrennnsssnsnsnssnsssssssssssssssssssssssssssssssssssesssssssssssssess | cvevene [ oo | eeverennsenes [ cereeni2FE | i 203,750 | e 106.201 212,402 200,000 200,000 3,401 ...11,600 | 10/13/2011 | 03/15/2035.
500255 AN 4 | KOHLS CORPORATION........cccocmvmvvemenrneremsnnnsvensnsnensnssssenssssssssssssssssssssssssssessssssns | cvesenee | oo | eevveeeees] [ ettt 2FE ] 103,503 | e 111.260 111,260 100,000 100,000 6.000 3,008 6,000 | 08/16/2013 | 01/15/2033.
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1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
o Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| ~Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized BJAC.V. Rate of Rate of Paid | Due & Accrued During Year Acquired Date
502413 AY 3 | L-3 COMMUNICATIONS......coovvmrmmrrrrmmmnrermmsmserrssssesssssssssssssssssssssssssssssssssssssssssssess | svsssees [ oo | veverernreres [ cvvene =) 305,742 | ... 113.000 339,000 300,000 300,000 5.200 5.200 |AO...... ...3,291 ...15,600 | 12/28/2011 | 10/15/2019.
527288 BE 3 | LEUCADIA ;NATIONAL CORP. el =) 255,655 | ... 101.900 254,750 250,000 254,979 (624) 5.500 5.393 | AO...... ....2,788 ...13,750 | 11/18/2013 | 10/18/2023.
529772 AF 2 | LEXMARK INTERNATIONAL......cocouuuumrmmmemmmmmmmemmmmsemmssmmsesssmssssssmssessssssssssessessssanss | cvmseer [ oo | veverernnenes [ covene =) 309,000 | ... 106.518 319,554 300,000 300,000 ..5.125 | ......5.125 | MS.. ..4,507 ...15,375 | 03/22/2013 | 03/15/2020.
565849  AD 8 | MARATHON OIL CORP.....cosvvrererrirrernnirisereessensessssssesssssssssssssssssessssnsesssses. | evneees | oo [ eerevvvneenen | oneee 2FE| oo 297,636 | ... 110.750 332,250 300,000 300,000 6.000 ....6.000 [AO...... ...4,488 ....18,000 | 04/22/2009 | 10/01/2017.
570535  AJ 3 | MARKEL CORP........ccoccoceiemcivesesescserscssssesssssesssssssesssssssssssasssssssassssssnssssssssens | cveseees [ oo | covevernnenes [ coves i1 =) 299,850 | ... 112.209 336,627 300,000 300,000 5.350 5.350 | JD....... ...1,319 ...16,050 | 06/15/2011 | 06/01/2021.
61747Y  CJ 2 [ MORGAN STANLEY......ccommrmmrimmrmrmnnsinrennnsssssnsssssssssssssssssssssssssssssssssssssssssssssssnss | cvvveees | oo [ covevevevenes | cevvees AFE] s 302,865 | ... 112.879 338,637 300,000 300,000 5.625 5.625 | MS.. 4,577 16,875 | 09/15/2011 | 09/23/2019.
626717  AG 7 | MURPHY OIL CORP.........coomvevvmmmmmiimmmrinissmmsssssmssssssssssssssssssssssssssssssssssssssssssssssnses | cosssse [ oo | wovevennsenes [ covee 2FE 298,500 89.230 267,690 300,000 300,000 ..5.125 | ......5.125 | ID...... ...1,264 ...15,375 | 01/16/2013 | 12/01/2042.
631103  AD 0 | NASDAQ OMX GROUP.........cocvvvvvermnnrerensnsssresssssssssssssssssssssssssssssssssssssssssssssssssens | cosssne [ oo | wovevennvenes [ covee 2FE| s 305,367 | ... 111.122 333,366 300,000 300,000 5.550 5.550 | JJ... ....7,709 ...16,650 | 03/15/2011 | 01/15/2020.
63743F  PK 6 | NATIONAL RURAL UTILITY CORP B0 I AFE] v 400,000 | .......99.070 396,280 400,000 400,000 ....4.000 | MON.. ...5,049 ...16,000 | 02/21/2012 | 02/15/2030.
652478 AV 0 | NEWS AMERICA HOLDINGS.........cccooeoemeevmvmmmvmvmmmcmicimimvsvsssscvsvsssssssssssvsssssssssss | cvvvsnee [ oo | oo [ et FE | 22,944 | L 138.444 24,920 18,000 22,355 (456) .7.649 1,710 | 09/11/2013 | 07/15/2024.
652478 AV 0 | NEWS AMERICA HOLDINGS..........ooseeeserecrsssesissssscsssssssssssssssssssssssssssssssssssssssss | evssseee [ oo | veverevnreres [ cereeei2FE | i 118,300 | e 138.444 125,984 91,000 115,045 (2,520) 7514 8,645 | 09/13/2013 | 07/15/2024.
72447 AD 9 [ PITNEY BOWES INCi....veooereeerreeeeeneeeeeneneeeesnseseessnseessssssesssssssssssnssssssssssssseess | cvvvvees | oo [ covmisiiieins | eerrin2FE| i 308,166 | ... 108.080 324,240 300,000 300,000 5.600 ..16,800 | 05/25/2012 | 03/15/2018.
78490F GP 8 | SLM CORP B T K1 =) [ 300,000 | .......96.750 290,250 300,000 300,000 5.250 ....15,750 | 09/30/2003 | 03/15/2019.
786514  BR 9 | SAFEWAY INC.....ocoououiuiemurmmiimmmmmemmsmmmsesssmmessssmmssssssssssssmsssssssssssssssssssssssssssassessssanss | cvvsenr [ oo | weverevnnenes [ covene =) 308,100 | ..... 102.323 306,969 300,000 300,000 ....5.000 ...15,000 | 08/07/2012 | 08/15/2019.
869099 AH 4 | SUSQUEHANNA BANCSHARES...........coooveeeeeeveemreressmesssmsssssssmsmsssssssesssssmsesnsnses | evmmmnes | oo | sevevernseres | coren i =) 312,525 | ..... 110.152 330,456 300,000 309,585 (1,260) 5.209 ...16,125 | 08/21/2012 | 08/15/2022.
88732 AW 8 | TIME WARNER CABLE INC..........cocrreremmrmrerenninrensnssenenssssesssssssesssssssssssssssssssens | wovsvnns | oo | cerereennenes [ eovenes 2FE| i 305,703 | ..... 110.199 330,597 300,000 300,000 ....5.000 ...15,000 | 06/22/2010 | 02/01/2020.
910304  AA 2 | UNITED FINANCIAL BANCORRP.........cccovvmummmnmnnnnncnnnnnnnennnnsenesssesesesssesssesesesssese | cvssenes [ oo | v [ e 2FE| i 300,000 | ... 102.000 306,000 300,000 300,000 ...5.750 09/18/2014 | 10/01/2024.
911684  AD 0 [US CELLULAR CORP........ccocvvrrvrvrrnnrrrvnnrnnvnnnennnsnnnssssssssssssssessssssssssssssssssssssssessess | cvvvese [ oo | vevseenee] [ eiittFE ] i 300,000 | .......98.462 295,386 300,000 300,000 ...6.700 ...20,100 | 10/27/2011 | 12/15/2033.
929903  AM 4 [WACHOVIA........cooooiieiinsicinsicsnninnsssnnsnsssssssssssssssssssssssssssesssssssssssssssssssssssssssess | v o | v [ et TFE ] i 400,000 | ... 116.330 465,320 400,000 400,000 5.500 22,000 | 10/20/2011 | 08/01/2035.
931142 CH 4 | WAL-MART.....oovvvrererrrrrernrnrerernrsrsrssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnseee | svosese | o | cvverernenees [ vovere TFE | vovvesrisssssers 325,566 | ..... 127.330 381,990 300,000 318,063 (1,476) ....5.541 ...17,625 | 12/11/2009 | 04/05/2027.
98310W  AJ 7 | WYNDHAM WORLDWIDE.........coorscimersrsessssssssssssssssssssssssssssssssssssssssssssssssssssssss | svevenes | oo | cvvsvesrnnens | e FE [ o 300,933 | ..... 102.137 306,411 300,000 300,000 ...4.250 ...12,750 | 03/13/2012 | 03/01/2022.
98372P_ AK 4 [ XL GROUP PLC-(REINSURANCE COMPANY) 294,360 | ..... 120.743 362,229 300,000 300,000 6.250 18,750 | 08/06/2010 | 05/15/2027.
3299999. _Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations............coooeeeoseieiiiisieiiisisiiii | e, 18,239,620 XXX | e 19,363,169 | ............. 18,046,000 | ....ooooovees 18,163,861 0 (28,032) 0 0 XXX XXX XXX 260,776 939,384 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)..........cuuuuuriseioiiiisoiissiiii | s 18,239,620 XXX ] . 19,363,169 | ............. 18,046,000 | ......ooooe.e 18,163,861 0 (28,032) 0 XXX XXX XXX 260,776 939,384 XXX XXX
Totals
7799999. Total - Issuer Obligations. 39,565,196 XXX | e 43,423645 | ............ 36,616448 | ........... 37,735,024 0 (159,865) 0 0 XXX XXX XXX | 550,758 | .......... 2,066,387 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities 0 XXX 0 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities 0 XXX 0 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities 0 XXX 0 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
8399999. Grand Total - Bonds. 39,565,196 XXX ] e 43,423,645 36,616,448 37,735,024 0. (159,865) 0 0 XXX XXX XXX ] o 550,758 | ........... 2,066,387 XXX XXX
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Annual Statement for the year 2014 of the American Mutual Life Association

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

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

F Rate per Current Year's

or Share Other-Than-

ei Used to Nonadmitted Unrealized Current Year's Temporary Total Change in Total Foreign NAIC

o Par Value per | Rate per Book/Adjusting Obtain Amount Received Declared but Valuation Increase |  (Amortization) / Impairment B/AC.V. Exchange Change | Desig- Date
CUSIP Identification Description Code | n [Number of Shares| Share Share Carrying Value | Fair Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Accretion Recognized (15+16-17) inBJA.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscell (Unaffiliated)
19075 87 0 | COBANK....uuioccveveeeceeeeeer et sssssssss s sssssssssssesssssssssnnns | svisenes I [ 2,500.000 | ....251,250.00 | ..100.500 | .................. 251,250 | ...80.000 200,000 251,250 15,310 0 ...PALFE | 06/04/2013.
00855W 30 3 | AGSAr FINANCIAL.........ooouweeieuiviiiisisieiiiinsiiisssiissssssssssssssssssssessssssssssssssssssssseeses | coveeees woo | e 250.000 | .....250,000.00 | ..100.000 | ..ovovoveveieves 250,000 | ..100.000 250,000 250,000 16,875 0 ...PLFE | 05/23/2013.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated). 501,250 XXX 450,000 501,250 0 32,185 0 0 0 0 XXX XXX
8999999. Total - Preferred Stock: 501,250 XXX 450,000 501,250 0 32,185 0 0 0 0] XXX XXX
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SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

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

F

or Rate per Current Year's Other- NAIC

ei Share Used Than-Temporary Total Change in Total Foreign Market

g Book/Adjusted to Obtain Fair Amount Received Nonadmitted Unrealized Valuation Impairment BJ/ACV. Exchange Change in | Indicator Date
CUSIP Identification Description Code | n | Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Declared but Unpaid | Increase (Decrease) Recognized (13-14) BJ/A.CV. (a) Acquired
Common Stocks - Industrial and Miscell (Unaffiliated)

000000 00 0 | FEDERAL HOME LOAN BANK l | 621.000 62,100 | ....... 100.000 62,100 62,100 2,068 0 [ o | s V [11/13/2013.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 62,100 XXX 62,100 62,100 0 2,068 0 0 0 0 0 XXX XXX
9799999. Total - Common Stock 62,100 XXX 62,100 62,100 0 2,068 0 0 0 0 0 XXX XXX
9899999. Total Common and Preferred Stock. 563,350 XXX 512,100 563,350 0 34,253 0 0 0 0 0 XXX XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues..........0, the total $ value (included in Column 8) of all such issues §..........0.
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - Industrial and Miscellaneous
020002 AU 5 [ALLSTATE CORP SANDLER 105,500 ....100,000 1,372
107015  AA 7 | BREMER FINANCIAL CORP SANDLER 300,000 300,000
172967 HB 0 | CITIGROUP SANDLER 267,550 250,000 917
268948  AA 4 [ EAGLE BANCORP SANDLER 202,000 200,000
268948  AA 4 | EAGLE BANCORP. SANDLER 100,000 ....100,000
30161M  AJ 2 [ EXELON GENERATION SANDLER 253,744 225,000 2,228
45384B  AA 4 | INDEPENDENT BANK GROUP. SANDLER 100,000 ....100,000
910304 AA 2 [ UNITED FINANCIAL BANCORP. SANDLER 300,000 300,000
3899999. Total - Bonds - Industrial and Miscellaneous. 1,628,794 1,575,000 4,517
8399997. Total - Bonds - Part 3 1,628,794 1,575,000 4517
8399999. Total - Bonds 1,628,794 1,575,000 4517
Common Stocks - Industrial and Miscellaneous
000000 00 O |FEDERAL HOME LOAN BANK 411014 FHLB. 11.000 1,100 XXX
000000 00 0 | FEDERAL HOME LOAN BANK 06/27/2014......... FHLB. 40.000 4,000 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous 5,100 XXX 0
9799997. Total - Common Stocks - Part 3 5,100 XXX 0
9799999. Total - Common Stocks. 5,100 XXX 0
9899999. Total - Preferred and Common Stocks 5,100 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks. 1,633,894 XXX 4517
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current
0 Year's Other- Bond Interest|
r Unrealized Than- Total Foreign Foreign | Stock Stated
ei Prior Year Valuation | Current Year's| Temporary | Total Changein| Exchange Book/Adjusted Exchange | Realized Gain| Total Gain Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment B/A.C.V. Changein | Carrying Value at | Gain (Loss)| (Loss) on (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B/ACV. Disposal Date | on Disposal [ Disposal Disposal | During Year Date
Bonds - All Other Government
36202D 5R 8 [G.N.M.A. Il POOL #3556, 12/20/2014. [ PRINCIPAL.......oooovevcciccvcvvvvensssssscneeneenesssssismssnnsenssssiss | cvvevsssiisisssesnssssssi | covvveresesss 17,699 | oo 17,699 | oo 17,513 17,747 43 43 17,699 (91) (91) 888 | 05/20/2034.
36202D BY 6 [G.N.MA. Il POOL #2755, 12/20/2014. | PRINCIPAL 1,038 1,038 1,038 1,056 5 5 1,038 (24) (24) 68 | 05/20/2029.
36202D FG 1 [ G.N.M.A.1I POOL #2867. 12/20/2014. | PRINCIPAL 445 445 442 558 20 20 445 (133) (133) 30 [ 01/20/2030.
36202D MR 9 [G.N.M.A. Il POOL #3068, 12/20/2014. | PRINCIPAL 4,141 4,141 4,285 3,091 (307) (307) 4,141 1,358 | 1,358 | oo 243 | 04/20/2031.
36202D RX 1 [G.N.MA. Il POOL #3202 12/20/2014. | PRINCIPAL 9,532 9,532 9,837 7,004 (712) (712) 9,532 3,240 3,240 620 | 02/20/2032.
36202D S5 1 [G.N.MA. Il POOL #3240, 12/20/2014. | PRINCIPAL 5,588 5,588 5,760 4,128 (449) (449) 5,588 L1910 | 1,910 | oo 358 | 05/20/2032.
36202D TT 8 [G.N.MA. Il POOL #3262 12/20/2014. | PRINCIPAL 7436 7,436 7,799 4,359 (887) (887) 7,436 3,965 3,965 | oo 480 | 07/20/2032.
36202E  FP 9 [ G.N.M.A.II POOL #3774, 12/20/2014. | PRINCIPAL........cocvvvrvvvercnrvercvnnrrnsensnssnssnnsssnnssssnssessnsessssenes | covveseseessssesssssssesseess | vovesesesesens 19,525 | oo 19,525 | oo 19,516 19,574 20 20 19,525 (69) (69) 962 | 10/20/2035.
36202E  PX 1 [ G.N.M.A. Il POOL #4038, 12/20/2014. | PRINCIPAL.......cococvrvvvcrcrrrcrcvrnrrnscnrnssnssnssnsnnsssssssessssessesenes | covveveseessssesssssesesseess | covesesesesens 17,706 | oo 17,706 | ..o 17,650 17,653 1 1 17,706 52 52 10/20/2037.
36202E S8 3 | G.N.M.A. Il POOL #4143, 12/20/2014. | PRINCIPAL 56,147 56,147 55,384 55,636 132 132 56,147 379 379 05/20/2038.
36204L HR 5 | GN.M.A. POOL #372940 12/15/2014. | PRINCIPAL 2,024 2,024 1,986 2,198 9 9 2,024 (184) (184) ] .. 01/15/2024.
36213Q 72 8 | G.N.M.A. POOL #561561 12/15/2014. | PRINCIPAL 7,128 7,128 7,280 6,180 (328) (328) 7,128 ...1,276 ...1,276 08/15/2031.
36291E AW 1 | G.N.M.A. POOL #625621 12/20/2014. | PRINCIPAL........oovcvevrveverererererenenereneneseseensesesssssesenssesssennsess | sevveseeessssensesssssssennes | sevevesesesens 19,207 | oo 19,207 | oo 19,363 19,213 (37) (37) 19,207 30 30 12/15/2033.
36295F GE 8 | G.N.M.A. POOL #668997. 12/15/2014. ] PRINCIPAL 34,257 | .............. 34,257 | ... 34,096 34,141 24 24 34,257 91 91 04/15/2037.
1099999. Total - Bonds - All Other Government 201,871 201,871 201,948 192,539 0 (2,467) 0 (2,467) 0 201,871 ()] I 11,799 | ...eeeeee. 11,799 XXX
Bonds - Industrial and Miscellaneous
651639 AN 6 | NEWMONT MINING .1 07/23/2014. | WELLS FARGO.......cocvvvvvvvenrvvversnsssssssssssssssssssssssssssssssssnss | cosssssssssssssssssssssssssss | sevesessseses 72,375 | coovice. 75,000 63,762 64,875 731 731 64,144 7,500 | 7,500 ...2,282 | 03/15/2022.
651639 AN 6 | NEWMONT MINING .1 07/23/2014. | WELLS FARGO.......cocvvvvvvvevrvvvenrnnvsssmssssssssssssssssssssssssssenss | cosssssssssssssssssssssssssss | sevesesessies 72,375 | oo 75,000 64,032 65,114 11 711 64,403 1,261 | 7,261 ....2,282 | 03/15/2022.
855030 AM 4 | STAPLESINC .1 07/30/2014. | SANDLER 295,500 300,000 304,929 300,000 0 RIV[OJ (P S (4,500) | .oooverens (4,500) | ........ 13,927 | 01/12/2023.
878742 AY 1 | TECK RESOURCES .1 09/09/2014. | WELLS FARGO......ooooiiiisicciciiisssscccnisissccicii | i | e, 193,500 200,000 .180,894 200,000 0 200,000 (6,500) (6,500) 8,354 | 02/01/2023.
3899999. Total - Bonds - Industrial and Miscellaneou 633,750 613,617 629,989 0 0 1,442 0 628,547 0] 3,761 XXX
8399997. Total - Bonds - Part 4. 835,621 815,565 822,528 0 0 (1,025) 0 830,418 (] [P 15,560 XXX
8399999. TOAL = BOMAS..... s | eneeeseeeed 835,621 815,565 822,528 0 0 (1,025) 0 830,418 [V 15,560 | .......... 15,560 | ......... 36,786 XXX
9999999. Total - Bonds, Preferred and Common Stocks. 835,621 XXX 815,565 822,528 0 | iein(1,025) | i 0] o (1,025) 0 830,418 0], 15,560 | ......... 15,560 | ......... 36,786 XXX
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Annual Statement for the year 2014 of the American Mutual Life Association

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17
12 13 14 15 16
Current
F
0 Year's Other- Total
r Par Value Unrealized Current Than- Foreign Foreign
ei (Bonds) or Book/Adjusted Valuation Year's Temporary | Total Change in| Exchange | Exchange
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment BJA.C.V. Change in | Gain (Loss)
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) | Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized | (12+13-14) | BJACV. | on Disposal

NONE

18 19 20
Interest and
Realized Gain| Total Gain | Dividends
(Loss) on (Loss) on Received
Disposal Disposal During Year

21

Paid for

Accrued

Interest
and

Dividends




Annual Statement for the year 2014 of the American Mutual Life Association

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
Naic Valuation Company Owned by
NAIC Method (See Do Insurer's Insurer on Statement Date
Company Purposes and Assets Include 9 10
Code or Alien Procedures Intangible Assets
Insurer Manual of the Connected with
Description Identification | NAIC Securities | Holding of Such | Total Amount of Such | Book/Adjusted Carrying % of
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign | __ Number Valuation Office) | Company's Stock? Intangible Assets Value Number of Shares Outstandin
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 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Intangible Assets 5 6
Included in Amount
Name of Company Listed in Section 1 Shown in Column 7,
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Section 1 Number of Shares % of Outstanding

NONE

E16
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SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20

E Amount Due and
0 Current Year's Accrued
r Unrealized Other-Than- Total Foreign December 31 of
ei Valuation Current Year's Temporary Exchange Current Yearon | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase (Amortization) / Impairment Change in Bond Not in Due and Effective | When Received Accrued

CUSIP Identification Description Code | n] Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized B./A.C.V. Par Value Actual Cost Default Accrued Rate of Rate of | Paid During Year Interest

NONE
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, FIQors, Collars, Swaps and Forwards Open as of Current Statement Date

Description

Description of ltems(s) Hedged, Used for
Income Generation or Replicated

Schedul | Type(s

e/ )of
Exhibit | Risk(s)

Identifier

Exchange, Counterparty
or Central_Clearinghouse

Trade
Date

7 8 9 10 1" 12 13 14 15 16
Cumulative
Prior Year(s) | Current Year
Strike Price, | Initial Costof | Initial Cost of c
Date of Rate of Index Premium Premium 0
Maturity or | Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d
Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value

NONE

Unrealized
Valuation
Increase
Decrease)

Total Foreign
Exchange
Change in

BJAC.V.

19 20
Adjustment
Current | to Carrying
Year's Value of
(Amortization| Hedged
) | Accretion Items

21 22 23
Hedge
Effectivenes
Credit sat
Quality of |  Inception
Potential | Reference| and at Year-
Exposure Entity end (b)
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SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative Hedge
Indicate Prior Year(s) | Current Year Effectiveness
Exercise, Strike Price, | Initial Costof | Initial Cost of | Consideration C | Unrealized | Total Foreign Gain (Loss) | Adjustmentto| Gain (Loss) | at Inception
Description of ltem(s) | Schedule| Type(s) Date of Expiration, Rate or Index|  Premium Premium Received o | Valuation Exchange | Current Year's on Carrying on and at
Hedged, Used for Income | /Exhibit | of Risk(s) Exchange, Counterparty Maturity or | Termination | Maturity or| Number of Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d | Increase Change in | (Amorization) /| Termination | ~Value of | Termination-[ Termination
Description Generation or Replicated | Identifier a or Central_Clearinghouse Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease) BJA.C.V. Accretion Recognized | Hedged Item | Deferred (b)

NONE




0c3

Annual Statement for the year 2014 of the American Mutual Life Association

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Margin Variation
Gain (Loss) Cumulative Margin Gain Hedge
Schedule| Type(s) | Date of Cumulative Deferred Used to Adjust Variation (Loss) Effectiveness at

Ticker | Numberof | Notional Description of ltem(s) Hedged, Used for | / Exhibit | of Risk(s)| Maturity or Trade Transaction Reporting Date Book/Adjusted Variation Variation | Basis of Hedged | Margin for All | Recognized in Potential | Inception and at| Value of One
Symbol | Contracts | Amount Description Income Generation or Replicated Identifier (a) Expiration Exchange Date Price Price Fair Value | Carrying Value Margin Margin Item Other Hedges | Current Year Exposure Year-end (b) (1) Point

NONE
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Annual Statement for the year 2014 of the American Mutual Life Association

SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 Change in Variation Margin 19
16 17 18 Hedge
Description of Item(s) Hedged, Type(s) Date of Indicate Exercise, Cumulative Gain (Loss) Gain (Loss) Used Effectiveness at
Ticker Number of Used for Income Generation or Schedule / of Risk(s) Maturity or Trade Transaction | Termination Termination Expiration, Variation Margin at|  Recognized in | to Adjust Basis of Inception and at
Symbol Contracts Notional Amount Description Replicated Exhibit Identifier] (a) Expiration Exchange Date Price Date Price Maturity or Sale Termination Current Year Hedged ltem Deferred Termination (b

NONE

20

Value of One (1)
Point
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Annual Statement for the year 2014 of the American Mutual Life Association

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement | Annex Fair Value of Acceptable | Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure

NONE
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Annual Statement for the year 2014 of the American Mutual Life Association

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

Exchange Counterparty or Central Clearinghouse

2 3 4 5 6 7
Book/Adjusted
Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value

NONE

8

Maturity

9

Type of Margin

Date

(LVorlv



Annual Statement for the year 2014 of the American Mutual Life Association

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
NAIC
Designation /
Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
General Interrogatories:
1. The activity for the year: Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year: Fair Value $.......... 0 Book/Adjusted Carrying Value §.......... 0
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §.......0NAIC 2: §.......0NAIC 3: §.......... 0 NAIC4: §.......0NAIC5: §.......O0NAICE: §.........0

NONE
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Annual Statement for the year 2014 of the American Mutual Life Association

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
NAIC
Designation
| Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
General Interrogatories:
1. The activity for the year:  Fair Value §......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §..........0  Book/Adjusted Carrying Value §.........0

NONE
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Annual Statement for the year 2014 of the American Mutual Life Association

SCHEDULE E - PART 1 - CASH

4 5 [ 7
Amount of Interest [ Amount of Interest
Rate of Received During | Accrued December
Depository Code| Interest Year 31 of Current Year Balance *
Open Depositories
THIRD FEDERAL SAVINGS EUCLID, OHIO. 4 5,162 | XXX
THIRD FEDERAL -CERTIFICATE OF DEPOSIT........oovvvrevmmmmemerrenrensssmesssseesrenees EUCLID, OHIO. 191 25,641 | XXX|
KEY BANK -CHECKING BROOKLYN , OHIO......ccirrveeumermeernrreresesessseeeessesssessssessesssssessssssesessssssess | coveveees 70,454 | XXX
FHL BANK CINCINNATI, OHIO......ovvveveveriererreeressmmsseseessessessssmssessesssssssssessesessssssssses. | coveeeees 4,121 | XXX
0199999. Total - Open Depositories XXX XXX 195 0 105,378 | XXX
0399999. Total Cash on Deposit XXX XXX 195 0 105,378 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 150 | XXX
0599999. Total Cash XXX XXX 195 0 105,528 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1.danuany.....ooces | 65,047 | 4. April 119,130 | 7. July. 27,979 |10. October. ....53,988
2. February 55,121 [ 5. May...oovvevrervercrierens | e 62,083 |8. August 33,612 | 11. November.. 21,990
3. March...ecveceiciciie | e 103,552 |6. June 89,718 19. September.......ccovcveess | v 45,507 | 12. December. 121,393

E26




Annual Statement for the year 2014 of the American Mutual Life Association

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8

Description Code | Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

Lz3

NONE




Annual Statement for the year 2014 of the American Mutual Life Association

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama.......cccoomrrervvvviiiissiennes AL
2. Alska...
3. Arizona..
4. Arkansa:
5. California...
6. Colorado..........cccwewrrvererecereiereresene:
7. Connecticut.......cccccccevevevevcreveverennd (OF IR
8. Del (0] [N
9. District of Columbia...................... DC| .o
10 FlONida. ... FLI s
T €1-ToT o R (CT:Y IS—
12.  Hawail HH e
13, 1daho.. ([0} [
14.  lllinois
15.  Indiana..
16. lowa.
17, Kansas........coiocicsiccicscsiiciisa, [[C] [
18, KeNtUCKY...ovvvvrrrrerererrrersrrerersannd KY | oo
19.  Louisiana LA e
20.  Maine 1113 [
21, Maryland........cooovveerrecenennrernnd MD | .o
22.  Massachusetts..........ccoooemrrrevrennns MA] oo
23, MiChigan........cooeveeemereersssereernsnrenend M e
24, MINNesota...............ccvmvmmnrrrrreriinnns LY\ [—
25.  Mississippi
26.  Missouri
27.  Montana
28.  Nebraska..
29.  Nevada.......ccooocioiiiciciiinnd NV s
30.  New Hampshire......ccoooeeevvreveverenene (T VPR (SRR . W W A TN . W BN
31, NeW JErSEY..orrcrrrrcrnserernd NI s
32.  New Mexico......cccouummrrrrvvvvevrrnrnnncd LY [—
33, New YOrKe...ooooooooocovocceeniinnnnnnnnd NY [
34.
35.
36.
37.
38.  Oregon..
39.  Pennsylvania.
40.  Rhode Island...............cccoommmrerrerrenen ({1 [
41, South Carolina...........ccccceeeererrrevees (0] -
42.  South DaKota.............ccowweveverevererens K]0 IR
43, Tennessee..........mreerreveereee IN | i
44, TeXaS ..o NP RS
45, UM (U1 I
46, Vermont......coeeeorencnerrrereennns AVA Il [
47, Virginia..... e VLY I
48.  Washington...
49.  West Virginia.
50.  Wisconsin..
510 WYOMING..ovoooerrrrerieeienernnees A —
52.  American Samoa.................cccooco... AS| .o
LT CTTT: Ty | OO (c1V] IS
54.  Puerto RiCO..........c.ccccouccieiiiiieiiiannd 1223 [
55.  US Virgin Islands...........c.c.coerene VI i
56.  Northern Mariana Islands............MP]| .............
57.  Canada.........omiicrcininieiend CAN| ...cccoccce
58.  Aggregate Alien and Other.........0T| XXX XXX 0 0 0
59. Total XXX XXX 0 0 0
DETAILS OF WRITE-INS
B80T, e | o
5802, oo | e
5803, oo | onsnenenees
5898.  Summary of remaining write-ins for
line 58 from overflow page...........c..... XXX XXX 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above) XXX XXX 0 0 0
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