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Annual Statement for the year 2015ofthe ClUb INsurance Com pany

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. Ar@ASUNY SECUMHES......oucvveveeirneircireieeeteeseeseesees et essesnins | eeesessssssssnsens 692,545 |.......... 175 | o 892,545 | ..o | s 692,545 |.......... 175
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES.......vrvrrererrirnrineeriseisnsessenesns | veesesssssssssessssssssssssnsses | sesseseees 0.0 [ oo e | s (0] 0.0
1.22 Issued by U.S. government sponsored agenci€s..........o.eeveeererrerens | woervereneennns 1,096,914 |.......... 217 | oo 1,096,914 | ..o | e 1,096,914 |.......... 21.7
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....vvvveircirieieise ettt ssesess | sessessssessesssssnsesessssenss | soessssssees 0.0 [ oo [ | e (O] 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..............coceers | coeerreneeneennennenenrirnies | orereeenens 0.0 [ oeeeeeeeereereierreiieiee | reeeereeeseeesreesnnees | eeeeeestees s (] I 0.0
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.............ccceuevevvirieries | e | e 0.0 [ oo e | s (O] IO 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccoeveriererereeesieieeienes | eeeveisesesesisssesesessissenes | sersiesnnens 0.0 | oo e | e (0] 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevevveni [ e | eieiennnd 0.0 [ oo e | s (O] IO 0.0
1,513 AlLOtNE ...ttt esssnssens | sesessnssesssnssessesssssnssenss | eesessensnns 0.0 [ oreriererireeiernniinies | rressreseseeesrensnsens | e (V] I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... [ ccoeorvnrenrnninrnniieiienes [ eornvenninns 0.0 [ oo e | s (0] 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNE 1.5271........c.viieenieieieieieieinns | ceveesieessssesesnnies | vereesnseens 0.0 [ oo e | e (O] I 0.0
1,523 All ONEI.c.vvieiecicieisie ettt stesssnssens | sesessnssesssssessesssssnssenss | sesessessas 0.0 [ orerererireeiernniieies | reresrsneseeesrensnsens | serseeesissnsesessnsens (V] I 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). ... vvovveerirc ettt sssneias | seesessnsines 1,547,687 |......... 391 | RS KGOS I 1,547,687

© o N o

. Total invested assets

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..........ccvvrerrerrnrisrinrnsnsieessessesnessses
4.4 Multifamily residential properties.
4.5 COMMECIAl I08NS........orerririirrieireiiesissieessses ettt snssssesseseans
4.6 Mezzanine real estate 10aNS..........ccueiierieeiiineninee e
Real estate investments:

5.1 Property occupied by COMPANY........cccocviviriieiinieiesssee i
5.2 Property held for production of income (including §.......... 0 of

property acquired in satisfaction of debt)............cccocvevierieieiiieecieenns
Property held for sale (including $......... 0 property acquired in

satisfaction of debt)........cccovvrverieiiee s
CONFACE I0BNS.......oorereececi ettt
DEMIVALIVES. ......vvieriiiicic st

3.3

34

3.5

53

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

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

324,527 |....

...0.0
...0.0

...0.0
...0.0

...0.0
...0.0

...324527 | ....

324,527 |..

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

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

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

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

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

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

................ 3,962,070

................ 3,962,070

................ 3,962,070
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Annual Statement for the year 2015ofthe ClUb INsurance Com pany

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e
3. Current year change in encumbrances:

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

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, Column 15...........cc.cecuenneee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

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

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

7.0 Totals, Part 1, COIUMN 12. ...ttt

7.2 Totals, Part 3, COIUMN 10, ..ot ess st
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt

8.2 Totals, Part 3, COIUMN ...ttt
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

4. Accrual of discount

5. Unrealized valuation increase (decrease):
51 Totals, Part 1, Column 9
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Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R

15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas
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Annual Statement for the year 2015ofthe ClUb INsurance Com pany

SCHEDULE BA - VERIFICATION BETWEEN YEARS

© o N o

10.

1.
12.
13.

L

© N o o

10.
1.
12.

Other Long-Term Invested Assets

Book/adjusted carrying value, December 31 of prior year
Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIMN 16........cuuiiiieiieiieiisii ettt ettt

3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et

ACCIUAL OF QISCOUNL.........eeviitsect ettt st s SRR s bbb bbb n bt

Unrealized valuation increase (decrease):
5.1

Totals, Part 1, ColUumMN 13.......c.ovreeerseeessee s . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i,

Total gain (10ss) 0N disPoSals, Part 3, COIUMN 19........c.cuiiieeieiict ettt bbbttt s s st e sttt s st et b s san s een
Deduct amounts received on disposals, Part 3, COIUMN 16............c.cceuiueieieieseeseisesstes e tes et ettt s s ss s s b sses e st s s s senens

Deduct amortization of premium and AEPIECIAHON. ........c.cvevevieiiee ettt bttt b et s st s et et en s s s snenn

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt

9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt

Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r s

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+68-7-849-10)........ccevevrrrerrirreeereeireesesee ettt sens
Deduct total NONAAMILEEA BMOUNES..........c.evcveeeeeiciee ettt bbb be sttt s bbb et s st b st s et n s e s eaes

Statement value at end of current period (Line 11 MINUS LINE 12).......ouereriuririnriirisinsiss st ssssssssssssessssssessessessssssessessssssessessssssessessanssnssns

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 OF PHIOK YBAI.........cvuiuriieeeeieeereee ettt s bbbttt
Cost of bonds and stocks acquired, Part 3, COIUMN 7...........cuuiueiicicee ettt bbbt bbbt bbbt

ACCTUAL OF QISCOUNL. ..ottt ettt b b s bbb s st b s bbb s bbb s b s bbbt bbb sttt

Unrealized valuation increase (decrease):
A P, COIUMN T2ttt s8££ 8 bbb bbbt

8,772,476

2,581,498

4,335

4.2 Part2, SECtON 1, COIUMN 15, ...ttt bbb s bbb bbb bbb

4.3 Part2, SECtON 2, COIUMN 13.......coiicicie ettt st bbb bbb s bbb bbb s st

A4 Part 4, COIUMN Tttt bbb s s bbbt bbb s bbb s bbbttt n st

(187,388) (187,388)

Total gain (loss) on disposals, Part 4, COIUMN 19.........c.iiiiieie ettt bbb bbb bbbt snen
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........ccuiieciirieceeee et nans

Deduct amMOrtization Of PIEMIUM..........cc.ciueieiircieiese ettt ettt bbbt b st bebs s bbb st bbbt s bbb bbbt en bbbt st

Total foreign exchange change in book/adjusted carrying value:
8.1 P 1, COIUMN 15, bbbttt

(14,522)

7,434,973

59,753

8.2 Part2, SECtON 1, COIUMN 19........uiiiciciseee ettt bbb bbb sttt

8.3 Part2, SECHON 2, COIUMN 16.........cvuiiireiieiieieie ettt sttt bbbt b st

8.4 Partd, COIUMN 15, ...ttt ettt R bbb bbb bbb bbbt

Deduct current year's other-than-temporary impairment recognized:
9.1 PAM T, COIUMN T4ttt

9.2 Part2, SECHON 1, COUMN 17 ...ttt bbbt nen

9.3 Part2, SECON 2, COUMN 4.ttt bbbttt nen

9.4 Part4, COIUMN 13 ittt £ttt nn

0

Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9).........ceveieriireieiiesieeisete ettt es s snaes
Deduct total NONAAMILEEA BMOUNES.........eveiiiirieieie et s bR ns

Statement value at end of current period (Line 10 MINUS LINE 11)......cveuiiiiciiiseesceiceteee ettt sttt st st s e seneaes

Si03

3,661,673

3,661,673




Annual Statement for the year 2015ofthe ClUb INsurance Com pany

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.. ..692,545 691,081 695,395 691,000
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4, TOtAIS.cooveessrreesssrrersssereranees | erveesssseenssierneed 692,545 | ..o 691,081 | oo 695,395 | .ooovsrrreinnrrinnenns 691,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS..overeiieriesressieississiin | rniisissessiisi s sse s ssesssens | eosnrensssessesnssnessesnesnssenssnsens | srensenssessenssne s ensans s entanens | crensinssensenssest sttt
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtAIS..ooooveieeeeesrissiersninsinns i st | eosnesne e see ettt | ceene e sttt
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.oosrensrieesssrinsssiisnns | v 1,096,914 | ..o 1,096,454 | .oooovvviienn, 1133129 [, 1,093,000
Industrial and Miscellaneous and Hybrid 8. United States........ccoeceeveeees | oevverviiieiieinns 1,547,687 | oo 1,550,148 | oo 1,572,411 | e, 1,506,000
Securities (Unaffiliated) 9. CaANAGA......ooeeiicieieeieis | e [ e | s | s
10._Other COUNtries. ...oceeernssrreee | wovvnnrreinsnsiiissnieens 324,527 | oo, 321,550 | oo 326,188 | ..o 322,000
11, Totals...ooscrsesssisssins | s, 1,872214 | oo, 1,871,698 | oo, (RECLRSIS I — 1,828,000
Parent, Subsidiaries and Affiliates 12, TOtaAIS ..o Lo | e | et eneaenes | ereneeienenee s nnr et enenaetenaes
13._Total Bonds.......ccesssseeessanes | coveoniniiisiiiiennes 3,661,673 | oo 3,659,233 | .. 3727123 | oo 3,612,000
PREFERRED STOCKS 14, UNIEd SEALES.....ooocrvecrirs [ e [ reeriseessssisssssssessssnees | sonesessssses st sesssss

Industrial and Miscellaneous (Unaffiliated)

Parent, Subsidiaries and Affiliates

19. Total Preferred Stocks....... | ..ocooovivvviiiciiciiiciinnn, 0 o 0 i, 0

COMMON STOCKS 20. UNQted StALES......vvvrrrrerrrens | rrreeesrnnerisssecessseesissesessns | cerseessssssssssesessesssssessens [ eevessessssesessseessssssesssseees

Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.....c.cveeceiereieies | e | s | s
22. Other COUNMES......covcvriiiens | v | e | s

23. TotalS....ooieisisisiicicsies | o) 0 i 0 [, 0

Parent, Subsidiaries and Affiliates 24, TotalS...ooveiesiiiiscicseieies | | e | s
25. Total Common StockS....oo. | oo 0 i 0 i, 0

26._Total StOCKS....ouvmmmmsssrisins | v 0 i 0 i, 0

27. Total Bonds and Stocks.... | ..........ccocces 3,661,673 | covvorvverrricnenne 3,659,233 | oo 3,727,123
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Annual Statement for the year 2015 ofthe Club Insurance Company

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 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)

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

2.1

22
23
24
25
26
2.7

3.1

32
33
34
35
36
3.7

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

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

................. 1,096,914
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Annual Statement for the year 2015 ofthe Club Insurance Company

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

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

1 2 3 4 5 6 7 8 9 10 11
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)
................. 1,338,934 — <o XK cevverrenrenneen 1,338,934 [ e
.................... 533,280 cerverenennnn 1,163,908 ceveererrenrennennD33,280 [ i

Totals...

1,872,214

4,150,738

1,872,214

Hybrid Securities




Annual Statement for the year 2015 ofthe Club Insurance Company

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

1 2 3 4 5 6 7 8 9 10 11
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)
9. Total Bonds Current Year
9.1 NAIC Toeeeeeeeeeeeeeereessreeseesssssssssssnsenssssnsssssssssnssnseens | (A)errererenenn 232,978 | oo 2,895,415 | oo | e | 0 | 3,128,393 | o854 et b XXX e [ XXX e [ 3,128,393
................................................................................................................. 533,280 ceveerrienrinnnnn 33,280 rereerinninnnn 533,280

....................... 3

. 3
9.8 Line9.7a52 % Of COL B...ovuvveieieiec e A i,

10. Total Bonds Prior Year
101 NAIC oot ssssss | cveeraesiaeniens 1,712,817 | o 3,881,823 | cooverrerrnan 715,006 | covoeveeeeeereeeeerieeeeesieens | ceeveeiesieeiis 164,791 [ .o 0.0 SN IS D00 I IR 8,474,437 | oo 84.8 | .o 6,474,437
....345,719 ....328,243 ...489,946 |.... 1,163,908 1,163,908

10.8 Line 10.7 as a % of Col. 8

L0IS

11. Total Publicly Traded Bonds

Line 11.7 as @ % of Col. B......cc.cevrvrrerrrrrnnn.
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9

Total Privately Placed Bonds

(@) 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.

(¢) Includes§.......... 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; NAIC3§..... 0; NAIC4§..... 0; NAIC58S.... 0; NAIC6S.......... 0.
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SCHEDULE D - PART 1A - SECTION 2

onds Owned December 31, At Book/Adjusted Ca

Maturity Distribution of All B
1

rrying Values By Major Type and Subtype of Issues
5 6 7 8

2 3 4 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
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 OBlIGAtIONS. ......ceorereriieresriseiiesise ettt
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities

2.1
22
23
24
25

All Other Governments
Issuer Obligations
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

3.1
32
3.3
34
35

U.S. States, Territories and Possessions, Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities

41
4.2

44
4.5

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

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

5.1
52
53
54
5.5

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

ISSUET OBIIGAtIONS........vvveciereieictee et
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
Tt ettt

.................... 996,384
.................... 164,791

6.1
6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations

Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities. .
TOtAIS 1t

741
72
7.3
74
75

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

8.1
8.2
8.3
8.4
8.5

Parent, Subsidiaries and Affiliates
Issuer Obligations

Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
TOtAIS 1ttt
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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

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7

Column6 asa
% of Line 9.5

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

1
Total
Privately Placed

9.1
9.2
9.3
94
9.5
9.6

Total Bonds Current Year

ISSUET OblIGAtioNS........ovvecveriericie st
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured SeCUrties..........c..oevvrvrrnrerrerrinnenns
TOtAIS. . veevereeier ettt
Ling 9.585 2 % Of GOl 6.

................. 3,428,695

................. 3,661,673

.................... 232,978
............................ 6.4

10.1
10.2
10.3
10.4
10.5
10.6

Total Bonds Prior Year

ISSUET OBIIGAtIONS.......ovvvecicieieictse et
Residential Mortgage-Backed SECUNtIES..........ccovvverivrieieieieieieiieis
Commercial Mortgage-Backed Securities..............ccouvevveierveeiverernennns
Other Loan-Backed and Structured Securities............cocuuevriuniunrinennn.
TOAIS ..ot
Line 10.5a58 % 0f COL 8.

................. 2,058,536

................. 7,473,554
.................... 164,791

.......................... 2.2

11.1
11.2
113
11.4
11.5
11.6
1.7

Total Publicly Traded Bonds

Issuer Obligations

Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.............cruureenrenreneneincneinnes
Other Loan-Backed and Structured Securities
TOAIS ..o
Line 11.5as a % of Col. 6...
Line 11.5 as a % of Line 9.5, Col. 6, Section 9

12.1
12.2
12.3
12.4
125
12.6
12.7

Total Privately Placed Bonds
ISSUET OblIGAtIONS. ......ceurerrerieerereieiie e sssenenns
Residential Mortgage-Backed SeCUrities...........coveerrerereeneereirnincineins
Commercial Mortgage-Backed SeCUrties.............overenrenreneereineeneinees
Other Loan-Backed and Structured Securities
TOAIS .ot
Line 12.585@ % Of COL B......vuurvurerrrineiniiniseiseisiseise s
Line 12.5 as a % of Line 9.5, Col. 6, Section 9..........c.cccvvrivicsicsiinens
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOF YEAN. ...t see st sse st sessees | eetesessesssstsssessestess s essesseseees 1,344,743 [ o 1) OO P OO OO O O 1,344,743 [ oo
2. Cost of short-term iNVESIMENS ACUITE............cvuevieieeieiereee ettt s s ssesannns | evtessesissessesessssse s st ssses s bnsenas 4,331,809 [ oveivieeeeieteeee ettt tenes | cerere sttt s snns | sveetensesaes et s st s et see s 4,331,869 [ oevoeeeceee s
3. ACCTUAIL OF BISCOUNL........ovveovieirireie ittt st snes | eesbsses sttt n st 0 [ oo | et | sttt | et
4. Unrealized valuation INCreaSE (AECIEASE)..........euiuiiueieiieieieicissie ettt es et se s s st ssstes s sensenss | ebsesssssssesssestessesstessessssensess s ssnsensesnea 0 [ oottt bs s sesnas | seresae ettt ettt es e snts | Sebntesse s e ten s st st en s s st nses et st s st ensenses | shiesiet et e bbbttt
5. Total gain (I0SS) ON QISPOSAIS.......ceuruureueeeereereereeeeeeiseeseeeseeeeseesestseesesseesesssessessessesesss st essassesseesestssessestensssssessessanssnssnes | weestssessssessssnsesessassssssssessasssssessessansnssnn 0 | ettt | sttt sttt s snas | Sebestesae s s tes s st este bbb sae s tes s st ssesaes | sbiesetes bbbttt nae
6. Deduct consideration reCeived ON AISPOSAS............ccevcvevrieieiieisier ettt s e ssssssesssssssenes | evtesssessessssssssse et essssaes s ssaenas 5,600,532 [ .evuevieeieeiicieieiee et esreses | cerere sttt s st esnsnes | svetesaese st et s et s et s e s 5,600,532 [ ..ot
7. Deduct amortization Of PIEMIUM...........cceieviieie ettt sttt s st se st s s b a s sas s sae st sstes s sassenes | seesistessesssassessesess s s esse s s s sses et st es st anbenen 0 [ oot [ et b et es s st benans | seeaetebestetes et s s e es et bessese s s e b benseses | shetisetebes et ettt b ettt ee et a et s s bbb ena
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccccuiueiurcieiieiscicie sttt ssessessesies | sressessssessss s ses s sses s ssessssss s 0 [ ettt nss | seresae ettt n sttt es e snte | S1etntesse st en s sttt en s st nse s s sen s st ensenses | dhiebieten b sttt
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. ..........ouueururerieriereieiieeereireeseessseseeseeessessessssesesees | erssesessesssssssesssssesssessssessssssnssessnsenssnssssn 0 ettt sen e e | feneset et et enesesses et st st sesentent s senserssnesesees | 4eEieEeesesteneseEieeseeseeEetiessonEsetiesiessensonsrsesees | Loeeiertineiesiesiestossisiiesiontineinsiestentsnesententsnenes
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9)........cccvvrirriernrrrininrmnesinsnsesnes | seereesssnssnssessssssssessssssssssssssessesens 76,080 | coovrrerereeeereerseeseeseesesesee e ssesssnesessesenes ()] [OOSR L0 S 76,080 | oot 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11).....iiiiiiuiiiisieiiiisisiesisiesissssessessssessssessesssssssssssnses | soesssssesnsinsesssssesssssssnssssssssssssasses 76,080 | cooovviece e (0)] v [0 OO 76,080 | oo 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

Si11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06, EO7, E08, E09
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SCHEDULE D - PART 1

erm BONDS Owned December 31 of Current Year

Showing all Long-T
7

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 14 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 B./A.CV. Rateof | Rateof | Paid | Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obli
912828  SC 5 [US TIEASUNY NOE........ooovvreciereiiieiiicisiseisesssssessses s ssssssssesssssssssnssssnssssssssssnsssenssssnnsss | soenees | [evsisnesinns | cvnneiieen ] [ oo 17,104 [ 1.000 17,001 17,000 17,040 (R15) ) SO IUORUTRROTRRON DR 0.875 |..... 0.662 | .o | covvrririeri RN 148 | 03/04/2014. | 01/31/2017.
912828  SC 5 [US Treasury NOte........ccocuuuiiiiiiiiriiinciiniesiisississsssssssssssssssssssssssssssssssssssssssssnsssnssssnness. | connees | oo [evvnsninnns | cvsneeeens ] e 64,223 [ i 1.000 64,005 64,000 64,086 (U4°) ] SOOI IR DO 0.875 |..... 0.751 |U........ 247 560 | 03/11/2014.| 01/31/2017.
912828  SC 5 [US Treasury NOE........oucvuuivireiiiiriiciisesiieesiiessie s ssisssssesesssesssssesssessssesssessssssssessssessnensss. | conenes | oo [ evveneesirnes | cvnenvenens | [ eeviencrienenn 41,041 i 1.000 41,003 41,000 41,016 (15) | v | e | e 0.875 |..... 0.838 | e | e LLCT 359 | 03/26/2014.| 01/31/2017.
912828  SM 3 [US Treasury NOte........ccccovirimriiiririisiscssissississsssissssssssssesssssssssenssssssssssssssssssssssssssnnoes. | conneee | oo [ evveenniinns | conneeenn ] [ i 199,130 [ 1.002 195,304 195,000 196,455 (1161) ] oo | e [ e 1.000 |...... 0402 [MS.....| cccoovvirrnnnes 2,635 | oo 1,950 | 07/27/2012. | 03/31/2017.
912828 WH 9 |US Treasury Note: 29,118 0.999 28,982 29,000 29,056 (41) 06/03/2014. | 05/15/2017.
912828  WH 9 [US Tre@sury NOE. ........oovuriiiiiiisiisisesissesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsssnnsss | sssenes | oo | ansssessssns | onvnnnsrens] | avvseossssonsens 344,779 |....... 0.999 344,786 345,000 344,892 78 06/20/2014. | 05/15/2017.
0199999. U.S. Government - Issuer Obligation: 695,395 XXX 691,081 691,000 692,545 (1,254) 0 XXX XXX
0599999. Total - U.S. Government 695,395 XXX 691,081 691,000 692,545 (1,254) 0 XXX XXX
U.S. Special Revenue & Special A Obli andallN do of Ag and Authorities of and Their U.S. Political - Issuer Obli
31359M W4 1 [FNMA 1 .270,080 235,164 228,000 232,978 (6,996) 03/26/2010. | 09/15/2016.
B1BTEA  DC 0 [FHLMC.... ..ottt sttt sttt s s es s st et et et et et s sn s s ssnsssesesatesessssssnsnsnsnsnsnns | orerene LA 355,295 355,000 354,700 252 03/07/2012. | 03/08/2017.
3135G0 D7 5 [ FNMA. ..ot bbb | ceiees LA 187,635 190,000 189,522 27 09/14/2015. | 06/22/2020.
B135G0 D7 5 [ FNMA. oottt bbbt | ceiees A ..39,672 39,502 40,000 39,678 6 11/25/2015. | 06/22/2020.
3135G0  E3 3 [FNMA....ooi e | cniens | an | cosnieennies | soiniens 1 280,036 . 278,858 280,000 280,036 (1) 11/30/2015. | 07/18/2020.
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligation 1,133,129 XXX ...1,096,454 1,096,914 (6,712) 0 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation 1,133,129 XXX ...1,096,454 1,096,914 (6,712) 0 XXX XXX
Industrial & Mi (Unaffiliated) - Issuer Obligations
0256M0  DP 1 [ AMENICAN EXPIESS CrEIt..... . vvvvveurresseereresssesesisessisssssssssessessssesssssesssssssesssssssssssssesssssssssssssnenns | soseees 40,007 40,000 39,962 2 09/21/2015. | 08/15/2019.
026874  CZ 8 [AMENICAN INt GrOUP........coouevierieiiici i | s - 39,661 40,000 39,968 2 09/21/2015. | 07/16/2019.
035242 AE 6 |Anheuser Busch Inbev L |F 161,064 162,000 163,169 (377) 04/16/2014. | 02/01/2019.
037833 AG 5 [ADPIE INC.....ooiiiiiic e | s o 161,662 162,000 161,776 96 10/16/2013. | 05/03/2018.
05565Q CG 1 |BP Capital Markets...........cccocruuriuicriiieicsieceiesii e | ciieees Fl. 160,486 160,000 161,358 (494) 11/21/2013. | 09/26/2018.
073902 PR 3 [BEAr StEAMS COS INC....vevuvereereerneesieiesceisseesseessessssesessessssesesseess s ssseesssesssssesssesssssssssesssssssssessssnnes | coneees 161,540 150,000 155,607 (3,184) 03/07/2011. | 10/02/2017.
073902 PR 3 [Bear Steams COS INC.........ccciiuuuriiuiiiiriiiieiiesiiiesiie s | neees 10,769 10,000 10,329 (186) 11/25/2011. | 10/02/2017.
09064A  AH 4 | BIOMEA REAHY LP........oorvereiiereiiriiieiieies i ssiessiessnins. | seviiee 38,867 40,000 39,767 16 09/21/2015. | 05/01/2019.
166764  BA 7 [ CREVION COMP.....ouuiiiiiiicciiciicisi i | s 34,683 35,000 35,072 (2) 11/17/2015. | 11/16/2018.
235851 AN 2 [ DANSNET COMP..ourvvrerriernieraeesseeisseessesesses s ssssssssessss s sss s ssnnsssns | enees 34,982 35,000 34,976 2 . X 09/22/2015. | 09/15/2018.
25450H  BE 4 | DIFECTV ..o | sreiiae 166,328 165,000 166,386 (TA47) | e | e [ e 2400 |.... 1.691 |MS...... 2,926 3,960 |06/11/2013. | 03/15/2017.
36962G 4 0 |General EIBCHriC Cap COMP.........cuuuuuiiiiuiiiriiisiiiriisiiesiss s ssssesaies | ceiees 44,863 40,000 45,144 | oo [ e [ e | e | 5.500 |...... 4873 |UJ........ 1,179 09/21/2015. | 01/08/2020.
38141G  RC 0 | GoldMan SAChS GIP INC........ocuuuuviiririiiiisriiiisseiiisssisiessssssss s ssssssss s essssssssssssassssoss | coseane 171,469 170,000 170,306 (148) | cevvvrvrverrincrirenes | e | e 2.375 | ... 2.284 [ | v 4766 | ..ot 4,037 |01/28/2013. | 01/22/2018.
458140 AQ 3 [INEl COMP....ouioeuiieeiiiriiiciici s | s 161,830 160,000 162,717 (1C1:) 1 SOOI VOO DO 2450 |..... 2105 |JJ........ 1,677 12/03/2015. | 07/29/2020.
59018Y N6 4 | MEITHl LYNCH & CO0urivvveviioreiirieiiseieiseissssesss sttt ssssss s essssnssssnssssnns | arssnnn 77,228 70,000 77,71 (291) [ covvvrerreireenriinens [ e [ 6.875 |...... 3.086 |AO...... 1,096 11/17/2015. | 04/25/2018.
80282K  AD 8 |Santander HOldINGS USA............ccooiiriiciinriisccissis s sssssssssssssssssssssssssssssssnnss | seveeas 39,243 40,000 39,392 34 [ s [ | e 2.650 |...... 3.003 |AO...... 277 530 | 09/21/2015. | 04/17/2020.
931422 AG 4 [Verizon COMMUNICALONS..........cocuuiiueiiiraiisiiiiiisesiie s | e 168,754 150,000 170,056 (5,738) | covovvverrierreiieniiiens | weereiieniieneiesniins [ coeead 6.350 |...... 2.031 [AO...cc. | oo 2,884 | oo 9,525 |01/20/2015. | 04/01/2019.
02826C  AA 0 [ VISAINC.r..ovverireeiiesiiscsise sttt | ersiine 34,961 35,000 35,002 | covvooreveeiienesiens | e | e | e | oenees 1.200 |...... 1.200 |JD....... 34 12/15/2015. | 12/14/2017.
94974B  FG 0 [WellS FArgo........ooiieiiiiii s | ceniees . 163,301 164,000 163,516 A3 [T [T DO 1.500 |...... 1.649 [ | i, 1,312 | oo 2,460 |04/28/2014. | 01/16/2018.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation 1,898,599 XXX ....1,828,000 .1,872,214 (11,217) 0 0 XXX XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 1,898,599 XXX ....1,828,000 .1,872,214 (11,217) 0 0] XxX XXX XXX XXX XXX
Totals
7799999. Total - Issuer Obligation: 3,727,123 XXX 3,659,233 3,612,000 3,661,673 (19,183) 0 0] XxX XXX XXX XXX XXX
8399999. Grand Total - Bonds 3,727,123 XXX 3,659,233 3,612,000 3,661,673 (19,183) 0 0] XxX XXX XXX XXX XXX
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Sch.D-Pt.2-Sn. 1
NONE

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

E11, E12
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Special R e and Special A
3135G0 D7 5 |[FNMA 09/14/2015........ I FCSION. ... 189,495 190,000 649
3135G0 D7 5 |[FNMA 11/25/2015.. I FCSIONG. ...ttt 39,672 40,000 255
313560 E3 3 |FNMA 11/30/2015........ I F S ONE. s 280,036 . 280,000 | oo 1,138
3199999. Total - Bonds - U.S. Special REVENUE A SPECIAI ASSESSMENES. .. ... v.ruteureiesrrerserarsersteseesessseessrasesasssssssae | eesesasseeseeaseaeseeeeseeses e ee e 8 eE1 e eEseE s8££ 84 E 428 £ 01 s 28421 E e E ettt en ettt ensen et et 509,203 | oo 510,000 2,042
Bonds - Industrial and Miscell

0258M0  DP 1 |American Express Credit........ 09/21/2015........ Millennium.......oocvieiieiiccce s 39,960 | .ooveieieeeee s 40,000 | oo 90
026874  CZ 8 |American Intl Group..... 09/21/2015........ Goldman Sachs... 39,966 40,000 166
09064A  AH 4 [ BIOMEd REAIY LP. ..ot enins | senieesensnns 09/21/2015........ Wells Fargo........cccvevvrvens 39,751 40,000 408
166764  BA 7 | Chevron COmP.......cviuveriruneinieeeireeseeeeississsseseeessssensenenees 1117/2015........ Goldman Sachs... 35,075 | oo 35,000

235851 AN 2 | DANANET COMP.....uviuiveiiiirriiitisesi it 09/22/2015........ Mizuho. 34,975 35,000 | v 1

36962G  4J 0 | Gneral Electric Cap COMP.......ccvurrurinrieeerissiesressssessssssiesssnsenes 09/21/2015........ Morgan Stanley. 45,145 40,000 446
458140  AQ 3 [ INtel COMP..uruerriirricircrieririeeiesiieeies s 12/03/2015........ Millennium.......cooeveerceeeeees 162,755 | oo 160,000 | oo 1,350
59018Y N6 4 [ Merrill LYNCh & CO...uvunirriirciriitisiieiseee e 11/1712015........ BNP Paribas........ 78,002 70,000 294
80282K  AD 8 | Santander Holdings USA..........cccocvveeiinneencnineeenns 09/21/2015........ MOrgan Stanl Y .........ceuverereieieirirereseee s 39,358 . 40,000 453
92343V AV 6 | Verizon COMMUNICAIONS.........ccorvrrerireriiicirenieieriseiesieriseeenieeiees 01/20/2015........ WCHV .. 175,794 | oo 150,000 2,884
92826C  AA 0 [ ViSA. s 12/15/2015........ RBC....coiiiniiiriinisiisiienns 35,002 35,000 (1)
3899999. Total - Bonds - INAUSEHIAl AN MISCEIBNEOUS................cocvevieieereieiiectetce ettt ettt seete s s etetesee etessetetesssassessssetesesesaesessesesebesssseeessesetesasessesassesetessaesesan st etesseesesansesetesnessesnsseens 725,783 6,101

8399997, TOtAl = BONMS = P 3.1 ce1erettteierts ettt 82188880k E a0 441eE 8 o0 8 eeE 108 E 188480 E L8R E kbt 1,234,986 8,143
8399998. Total - Bonds - Summary Item from Part 5........ccccooienininiieriseccens 1,346,512 12,700
8399999. Total - BONAS. ......ovvuiviriiiciiiisii i 2,581,498 20,843
9999999. Total - Bonds, Preferred and COMMON SOCKS...............cuuiiiuiiieiiieiiieieiieiieie e es s eneess | eebieessese s eees bbbkttt 2,581,498 XXX 20,843
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SCHEDULE D - PART 4

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

1 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 Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
el Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted Exchange | Realized Gain|  Total Gain Dividends Stated
g| Disposal Number of Shares of Book/Adjusted Increase (Amortization) / Impairment B/ACV. Change in Carrying Value at | Gain (Loss) on|  (Loss) on (Loss) on Received Contractual
CUSIP Identification n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) BJA.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
Bonds - U.S. Government
912828 C6 5 |US Treasury Note .. | 08/31/2015. | Fidleity. 98,394 | ............. 97,000 | ............. 97,077 97,070 (10) (10) 97,060 03/31/2019.
912828 NF 3 |US Treasury Note. < | 0B/01/2015. | FIdIBIY. ......ovvveiiciiriiicieseiscisnissiessisnienns | e | oo 150,000 | ........... 150,000 | ........... 152,906 150,248 (248) (248) 150,000 05/31/2015.
912828 PJ 3 |US Treasury Note .. | 11/30/2015. | Fidleity. 282,000 282,000 286,012 279,765 2,235 2,235 282,000 11/30/2015.
912828 TP 5 |US Treasury Note ..| 09/15/2015.| DBAB 42,010 9) 9) 42,001 09/15/2015.
912828 TP 5 |US Treasury Note. .. | 09/15/2015. | JEFF. 49,008 (8) (8) 49,000 09/15/2015.
912828 VD 9 |US Treasury Note .. | 06/01/2015. | JEFF 685,897 103 103 686,000 05/31/2015.
912828 WH 9 |US Treasury Note. .| 08/31/2015.| GSCO, 150,000 150,504 (123) (123) 150,381 05/15/2017.
912828 WP 1 |US Treasury Note . | 08/31/2015. | Fidleity. . . 178,000 | ... 178,132 (31) (31) 178,101 567 567 | ......... 1,106 | 06/15/2017.
0599999. Total - Bonds - U.S. Government ...1,636,484 | ........ 1,634,000 L ABAT | 1,632,634 | ..coooooovvee0 | o, 1,909 0 1,909 0 e 1,634,543 | ... 0 [ 1941 | . 1,941 | ... 10,761 XXX
Bonds - U.S. Special Revenue and Special A
313590M A4 5 [FNMA .. | 04/15/2015. | Fidleity. 244,000 244,000 266,001 248,926 | .....ovvvvrvcrees [ v (4,215) (4,215) 244710 [ v | s (L4[0)] - (710)] ovvenn 6,100 | 04/15/2015.
3137EA CH 0 |FHLMC, .| 02/09/2015. | Fidleity. 96,000 . .101,006 96,298 (298) (298) 96,000 0 2,906 |02/09/2015.
3137EA DB 2 |FHLMC .| 08/31/2015. | Fidleity. 56,164 | .. 5,000 ..57,365 56,738 (143) (143) 56,596 | ..o | e (CX 72 (432) | e 1,480 |01/13/2022.
3128M6  T7 3 |FHLMC. .| 01/30/2015. | Fidleity. 66,813 | ............ 52,126 218,831 64,466 (44) (44) 64,422 2,391 2,391 | s 1,288 | 01/01/2038.
3128M6 T7 3 |FHLMC ..| 01/15/2015. | Fidleity. 1,466 1,565 1,565 1,565 0 1,565 (99) (99) 01/01/2038.
31416W  H3 9 |FNMA .| 01/29/2015.| BOFA 63,187 | .............80,657 | ............. 86,893 63,737 55 55 63,791 | e | e ({05 p— ({0 E— 816 | 06/01/2040.
31416W  H3 9 |FNMA ..| 01/25/2015. | BOFA 939 993 993 0 993 (54) (54) 06/01/2040.
31416C JV 9 |FNMA .| 01/29/2015. | Fidleity. 21,799 | ............98,380 | ........... 103,129 33,128 225 225 33,353 L(11,554) | (11,554) | .......... 2,042 | 11/01/2038.
31416C _ JV__ 9 [FNMA . | 01/25/2015. | Fidleity. 825 901 901 0 901 (76) (76) 11/01/2038.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment 551,193 .836,684 ...566,752 0 (4,420) 0 562,331 0]...(11,139)] ......(11,139) | ....... 14,632 XXX
Bonds - Industrial and Miscell
06051G  DZ 9 |Bank of America Corp. .| 09/02/2015. | WCHV 5,909 5,000 5,591 5,441 (66) (66) 5,375 534 580 | 06/01/2019.
06051G  EU 9 |Bank of America Corp. 1 09/02/2015. | DAIN.....oorioririiiiiienieniesiesie s ssessesseessens | eoeeeseessesnsesnnennies | cveeniens 164,994 | ........... 167,000 | ........... 161,997 162,414 378 378 162,792 2,202 6,276 |01/11/2023.
172967 FW 6 |Citigroup Inc. | 10612015, | JPMS.......oooiininicnsisneisssississsisssinsiins | s | oo 155,085 | ........... 149,000 | ........... 161,552 158,213 | oo | e (3,772) (3,772) 154,440 615 | ......... 8,767 |01/10/2017.
205887 BH 4 |Conagra Foods Inc .| 09/10/2015. | SALB 160,000 .161,626 160,746 (717) (717) 160,030 (30) 2,286 |09/10/2015.
35671D AZ 8 |Freeport-McMoran Copper. .| 08/12/12015. | CHSI 160,000 .156,477 156,736 230 230 156,966 |.....ccooocvnve | nn(26,414) | ... (26,414) 03/15/2023.
36962G ZY 3 |General Electric Cap Corp .. | 09/02/2015. | WELL 158,000 .154,550 155,867 248 248 156,115 .15,866 09/16/2020.
36962G  4Y 7 |General Electric Cap Corp .| 09/02/2015. | BARX . 145,000 | ...........159,575 157,334 | oo | e (1,358) (1,358) 155,976 ...3,460 01/07/2021.
428236 BC 6 |Hewlett Packard Co. | 09/14/2015. | CHSL.....covvvoviriniscisreseienessiensissisneiis | ceerevneniississniinns | coveeeneen 185,000 | i 165,000 | ........... 184,811 184,973 25 25 184,999 1 1 09/13/2015.
46625H GY 0 |JPMorgan Chase & Co. 11 09/02/2015. |NMRAL........oomiiriniiiiniisnisrississis s [ coerissiassinsiieninnies | coieniens 157,517 144,000 .164,418 162,258 (3,981) (3,981) 158,278 . 01/15/2018.
59156R AT 5 |MetLife Inc .| 09/02/2015. | WCHV 200,637 170,000 | ...........199,059 182,980 (2,086) (2,086) 180,894 19,743 02/15/2019.
68268N AJ 2 |Oneok Partner: 1 09/02/2015. | WCHV .....oooriiriiiriinriineriiesiisesiisesiesissesisesesnenss | coeeessessisssssesiiens | coveesions 136,514 | .. .163,000 | ....c....e. 153,481 153,426 (36) (36) 153,390 (16,876) | ........ (16,876) | ......... 4,905 | 10/01/2022.
68268N  AJ 2 |Oneok Partner .| 09/02/2015. | FBCO 8,923 | .. ...10,000 9,290 9,371 54 54 9,424 (502) (502) 682 | 10/01/2022.
68389X AQ 8 |Oracle Corp 1 09/02/2015. | SGAS......ocoooriieiriieirieriieseieseisesiieseisssiensieenions | e | e 172,689 | ........... 170,000 | ........... 171,917 171,425 (234) (234) 171191 || 1498 | .......... 1,498 | ... 4,789 |01/15/2019.
693476 BH 5 |PNC Funding Corp. .. | 02/09/2015.|MLCO 20,000 20,208 (208) (208) 20,000 0 362 | 02/08/2015.
693476 BH 5 |PNC Funding Corp. .| 02/09/2015. | BKCM 85,000 85,858 (858) (858) 85,000 0| 1,541 | 02/08/2015.
693476 BH 5 |PNC Funding Corp. .| 02/09/2015. | FBCO 21,000 21,235 (235) (235) 21,000 0 381 | 02/08/2015.
693476 BH 5 |PNC Funding Corp. .| 02/09/2015. | PERT, 33,000 | .. 33,364 (364) (364) 33,000 0 598 | 02/08/2015.
74432Q BM 6 |Prudential Finanial 1 09/02/2015. | WCHV.....oooriiriiiiiieriisesiissiiisesissesisessssesisenesseses | coesessesisssssssessiens | ceveesions 180,665 | ........... 161,000 182,653 (2,623) (2,623) 180,030 634 634 6,370 |06/21/2020.
842587 CH 8 |Southern Co < 09/02/2015. | SNCM......coooriiriinriisreissiisseississssssssesssssssnines. | convessssssssssnnssnns | covenniees 135,917 .135,000 137,121 (843) (843) 136,278 (361) (361) 2,878 |09/01/2016.
842587 CH 8 |Southern Co .| 09/02/2015. | WCHV 30,204 | .. ...30,000 30,486 (193) (193) 30,293 (89) (89) 390 | 09/01/2016.
887317 AG 0 |Time Wamer Cable Inc. 109/02/2015. [WCHV ..o sssnenes | conesssenssnssssenisinns | soveeniees 167,112 | e 155,000 165,074 | ..o | e (1,105) (1,105) 163,969 | ..o | i 3,143 | 3,143 | ......... 8,305 | 01/15/2021.
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887317 AG 0 |Time Wamer Cable Inc. .1 09/02/2015. | CHSI 5,391 5,000 5,403 5,339 (37) (37) 5,302 01/15/2021.
931422 AG 4 |Walgreen Co. | 0311312015 | WCHV. ... [ coreeiesiissiinsinninnies | cvieniens 160,000 | ........... 160,000 160,710 (307) (307) 160,403 06/15/2019.
76720A AE 6 |Rio Tinto Fin USA PLC F | 09/03/2015. | BOFA .104,557 .105,000 105,164 (41) (41) 105,123 08/21/2017.
76720A AE 6 |Rio Tinto Fin USA PLC F | 09/03/2015. | PERT. 45,231 (58) (58) 45,173 08/21/2017.
76720A AE 6 |Rio Tinto Fin USA PLC F | 09/03/2015. | PERT, 20,085 (21) (21) 20,064 08/21/2017.
78010U  BZ 9 |Royal Bank of Canada F | 09/02/2015. | SALI . 159,377 (148) (148) 159,229 09/09/2016.
3899999. Total - Bonds - Industrial and Miscellaneous o 2,974,873 | ... 2,890,000 3,027,160 2,993,089 0] e (18,356) | .voocvecrencnd 0 [ (18,356) | ..oovvevnennne (V] I 2,974,734 .....102,758 XXX
8399997. Total - Bonds - Part 4. ......5,162,550 | ........ 5,153,622 ..5,505,261 5,192,475 0 (20,867) 0 (20,867) 0 .5,171,608 .....128,151 XXX
8399998. Total - Bonds - Summary Item from Part 5. .....1,325681 | ........ 1,225,000 | .. 346,512 | [ [ (15,368) | .oooovvsiiiciacis [ (15,368) | ...ooovvviiines 1,331,143 . 462) | ....... 40,686 XXX
8399999. Total - Bond ...6,488,231 | ....... 6,378,622 ...6,851,773 | .......... 5192475 | ..ooccvvveeee..d (V) (36,235) 0 (36,235) 0 e 6,502,751 | .o 0...(14,522) ........ (14,522) | .....168,837 XXX
Common Stocks - Industrial and Miscellaneous
00090* 10 1 |ACLI | ‘ 12/25/2015. | AAA ORI0.....ooviriierienieniesesieni e essssesssissnssensens | ceonneoan 2,000.000 | ........... 120,660 XXX | e 120,660 | .............. 306,09 | ... (185,436) | ....ovvvervnricniens | crvvrenienincins | e (185,436) 120,660 0 XXX
9099999. Total - Common Stocks - INAUSHTIal AN MISCEIIANEOUS. ........cvururieriisiseiesiess s st sstestiets estessessess et ses s s es st st sttt ses sttt ettt n st ntentntnsnnnns | ensensanias 120,660 XXX | 120,660 | ..o, 306,096 | ...... (185,436) | ...ovovvrrrnnd (U I 0] (185,436) 0 120,660 0 0 0 0 XXX
Common Stocks - Mutual Funds
56382P 56 7 |M & N Emerging Mrks. .| 01/28/2015. | Fidelity.........coooorvveriiieiiicscisnecsesseicssisssinns | s 3,105.000 .....31,050 XXX ] 31,050 28,690 2,360 2,360 31,050 0 XXX
56382P 56 7 |M & N Emerging Mrkts. .| 01/28/2015. | Fidelity. 4.037 39 XXX 39 37 2 2 39 0 XXX
56382P 56 7 |M & N Emerging Mrkts. .| 01/28/2015. | Fidelity...........oovvverriiirriinnienricscissescisseiisninnns | e 120.996 | ... 1,374 XXX 1,374 1,118 257 257 1,374 0 XXX
56382P 56 7 |M & N Emerging Mrks. .| 01/28/2015. | Fidelity. 19.654 236 XXX 236 182 55 55 236 0 XXX
56382P 56 7 |M & N Emerging Mrkts. .. | 01/28/2015. | Fidelity. 342.238 3,813 XXX 3,813 3,162 650 650 3,813 0 XXX
56382P 56 7 |M & N Emerging Mrkts. .| 01/28/2015. | Fidelity. 44.545 519 XXX 108 519 0 XXX
56382P 57 5 |M &N Inflation Focus .| 01/28/2015. | Fidelity. 2,976.000 29,492 XXX (3,065) 29,492 0 XXX
56382P 57 5 |M &N Inflation Focus .| 01/28/2015. | Fidelity. 527.631 5,034 XXX (739) 5,034 0 XXX
56382P 57 5 |M &N Inflation Focus o | 01/28/2015. | FIdelity.........cooocvveeriiciiinriiecrississiisssisssisssiieens | o 101.255 | oo 1,105 XXX (3) 1,105 0 XXX
56382P 57 5 |M & N Inflation Focu .| 01/28/2015. | Fidelity. 9.057 110 XXX 1 110 0 XXX
56382P 57 5 |M &N Inflation Focus o | 01/28/2015. | Fidelity.........cooovvveeierriinieciicneiesicssissiiissienns | o 195.003 | ..ccoovvvnvn. 2,246 XXX 113 2,246 0 XXX
56382P 57 5 |M & N Inflation Focu .| 01/28/2015. | Fidelity. 36.489 443 XXX 44 443 0 XXX
56382P 64 1 [M & N Real Estate < | 01/28/2015. | Fidelity.........cooorvverriiniicecisncscisniesiessinns | v 3,453.941 39,789 XXX ] 39,789 | ..o 53,398 | ........ (13,609) | ..oovveerecries | e [ e (13,609) 39,789 0 XXX
56382P 64 1 [M & N Real Estate. .| 01/28/2015. | Fidelity. 3.508 45 XXX 45 54 (10) (10) 45 0 XXX
56382P 64 1 [M & N Real Estate - | 01/28/2015. | Fidelity...........ooovvviriiirriincisnricscissecscisseiisniienns | e 166.325 | ...cccooonven. 2,003 XXX 2,003 2,571 (569) (569) 2,003 0 XXX
56382P 64 1 [M & N Real Estate .| 01/28/2015. | Fidelity. 2,251.456 27,873 XXX 27,873 34,808 (6,934) (6,934) 27,873 0 XXX
56382P 64 1 [M & N Real Estate .| 01/28/2015. | Fidelity. 58.376 728 XXX 728 902 (174) (174) 728 0 XXX
56382P 64 1 [M & N Real Estate .| 01/28/2015. | Fidelity. 206.841 2,341 XXX 2,341 3,198 (856) (856) 2,341 0 XXX
56382P 64 1 |M & N Real Estate. .| 01/28/2015. | Fidelity. 74.165 892 XXX 892 1,147 (254) (254) 892 0 XXX
56382P 64 1 [M & N Real Estate .| 01/28/2015. | Fidelity...........oovvverriicnrincienriscisnecscissecssiienns | e 151.904 | ..o 1,827 XXX 1,827 2,348 (521) (521) 1,827 0 XXX
56382P 64 1 [M & N Real Estate .| 01/28/2015. | Fidelity. 32.528 506 XXX 506 503 3 3 506 0 XXX
56382P 64 1 [M & N Real Estate .| 01/28/2015. | Fidelity. 340.728 4,849 XXX 4,849 5,268 (419) (419) 4,849 0 XXX
56382P 64 1 [M & N Real Estate .| 01/28/2015. | Fidelity. 5.506 81 XXX 81 85 (4) (4) 81 0 XXX
56382P 64 1 [M & N Real Estate .| 01/28/2015. | Fidelity. 84.694 1,244 XXX 1,244 1,309 (65) (65) 1,244 0 XXX
56382P 64 1 [M &N Real Estate o | 01/28/2015. | Fidelity...........oovvverrieriiinniiensicscissicscissiiissienns | e 738.989 | ....ccccoenun 9,555 XXX e 9,555 | oo 11,425 | ... (1,870 (1,870 9,555 0 XXX
56382P 64 1 [M & N Real Estate. o | 01/28/2015. | FIdEIItY.........cvvververiirciiieriecriesisceiiesiscsiiseniieens | covieniinns 111.341 XXX 1,671 1,721 (50) (50) 1,671 0 XXX
56382R 10 0 |M &N Focused .| 01/28/2015. | Fidelity..........oooovvvvcriiriinciisniisssicssisssississsinns | s 11,640.474 XXX 116,754 (3,841) (3,841) 112,913 0 XXX
56382R 30 8 |M & N Dynamic <. | 01/28/2015. | Fidelity.........cooorrvercviiniieeiiisisseiisisseieciessiinns | v 9,638.694 XXX 95,230 (386) (386) 94,845 0 XXX
56382R 30 8 [M & N Dynamic .1 01/28/2015. [ Fidelity.........covvvviiiiiiisiiscieinisisiseissiseicieens | oo 2,716.348 XXX 26,838 (896) (896) 25,941 0 XXX
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301722 51 8 |M &N International Series. .. | 01/28/2015. | Fidelity. 10,408.303 .107,165 XXX 84,307 22,857 22,857 107,165 0 XXX
301722 51 8 |M&N International Series. | 01/28/2015. | Fidelity........cooevvriiiiiiisseeeescseiseieei | v 1,952.623 XXX 15,816 (2,773) (2,773) 13,043 0 XXX
301722 51 8 |M & N International Series. .| 01/28/2015. | Fidelity. 0.443 4 XXX 4 4 0 4 0 XXX
301722 51 8 |M&N International Series. .. | 01/28/2015. | Fidelity. 17.722 XXX 148 144 5 5 148 0 XXX
301722 51 8 |M & N International Series. .| 01/28/2015. | Fidelity. 613.417 XXX 5,073 4,969 104 104 5,073 0 XXX
301722 51 8 |M & N International Series. .| 01/28/2015. | Fidelity. 70.744 XXX 604 573 31 31 604 0 XXX
301722 51 8 |M&N International Series. | 01/28/2015. | FIdNItY........cvoeviererieiieeeeeseiseieenes | e 737.495 XXX 6,409 5,974 435 435 6,409 0 XXX
301722 51 8 |M & N International Series. .| 01/28/2015. | Fidelity. 20.433 XXX 163 166 (3) (3) 163 0 XXX
301722 51 8 |M&N International Series. .| 01/28/2015. | Fidelity........ccooviiiiiiciicciscciciscscscciscieis [ e 170.907 XXX 1,272 1,384 (113) (113) 1,272 0 XXX
301722 51 8 |M & N International Series. .| 01/28/2015. | Fidelity. 2487 XXX 21 20 1 1 21 0 XXX
301722 51 8 |M & N International Series. .| 01/28/2015. | Fidelity. .175.539 XXX 1,518 1,422 97 97 1,518 0 XXX
301722 51 8 |M&N International Series. .. | 01/28/2015. | Fidelity. XXX 6,897 5825 | oo 1,072 1,072 6,897 0 XXX
301722 51 8 |M &N International Series. .. | 01/28/2015. | Fidelity. XXX 856 811 45 45 856 0 XXX
301722 49 2 |M & N World Opportunity. .. | 01/28/2015. | Fidelity. 2,604.004 30,980 XXX | 30,980 | .oooerinrians 19,087 | ......... 11,893 | o | e ...11,893 30,980 0 XXX
301722 49 2 |M & N World Opportunity .| 01/28/2015. | Fidelity.........coooorvveriiieiiicscisnecsesseicssisssinns | s 3,149.839 ..19,119 XXX 19,119 23,088 (3,969) (3,969) 19,119 0 XXX
301722 49 2 |M & N World Opportunity .| 01/28/2015. | Fidelity. 53.493 427 XXX 427 392 35 35 427 0 XXX
301722 49 2 |M & N World Opportunity .| 01/28/2015. | Fidelity. 34.207 272 XXX 272 251 21 21 272 0 XXX
301722 49 2 |M & N World Opportunity .| 01/28/2015. | Fidelity. 58.726 469 XXX 469 430 39 39 469 0 XXX
301722 49 2 |M &N World Opportunity. .. | 01/28/2015. | Fidelity. 233.769 1,968 XXX 1,968 1,714 255 255 1,968 0 XXX
301722 49 2 |M & N World Opportunity .| 01/28/2015. | Fidelity. 63.912 479 XXX 479 468 1 1 479 0 XXX
301722 49 2 |M & N World Opportunity .| 01/28/2015. | Fidelity. 231.050 1,486 XXX 1,486 1,694 (208) (208) 1,486 0 XXX
301722 49 2 |M & N World Opportunity .| 01/28/2015. | Fidelity. 277.703 1,786 XXX 1,786 2,036 (250) (250) 1,786 0 XXX
301722 49 2 |M & N World Opportunity .| 01/28/2015. | Fidelity. 4.191 32 XXX 32 31 1 1 32 0 XXX
301722 49 2 |M & N World Opportunity - | 01/28/2015. | Fidelity...........covvvvirivcrrinniiseriscissecscisssiisciinns | e 105.695 | ..o 811 XXX 811 775 36 36 811 0 XXX
301722 49 2 |M & N World Opportunity .| 01/28/2015. | Fidelity. 1.552 14 XXX 14 1" 2 2 14 0 XXX
301722 49 2 |M &N World Opportunity. | 01/28/2015. | FIdelity.......ccooovvvirriiiiiiseisssieies [ s 116.259 | ..o 1,017 XXX 1,017 852 165 165 1,017 0 XXX
301722 49 2 |M & N World Opportunity .| 01/28/2015. | Fidelity. 96.801 861 XXX 861 710 151 151 861 0 XXX
301722 44 3 |M & N Ohio Tax Exempt .| 01/28/2015. | Fidelity. 5,811.143 57,787 XXX | 57,787 | oo 61,424 | .......... (3,637) (3,637) 57,787 0 XXX
301722 44 3 |M &N Ohio Tax Exempt .| 01/28/2015. | Fidelity. 39.260 418 XXX 418 415 3 3 418 0 XXX
301722 44 3 |M &N Ohio Tax Exempt .| 01/28/2015. | Fidelity. 19.686 209 XXX 209 208 1 1 209 0 XXX
301722 44 3 |M &N Ohio Tax Exempt .. | 01/28/2015. | Fidelity. 56.485 614 XXX 614 597 17 17 614 0 XXX
301722 44 3 |M &N Ohio Tax Exempt .| 01/28/2015. | Fidelity. 57.219 616 XXX 616 605 1 1 616 0 XXX
301722 44 3 |M & N Ohio Tax Exempt .| 01/28/2015. | Fidelity. XXX 1,761 1,840 (78) (78) 1,761 0 XXX
301722 44 3 |M &N Ohio Tax Exempt .| 01/28/2015. | Fidelity. XXX 1,777 1,843 (66) (66) 1,777 0 XXX
301722 44 3 |M & N Ohio Tax Exempt o | 01/28/2015. | FIdelity.........cooorvveriiciiinnieeiissiesissisceisssiienns | e 166.304 | ....ccovvuee 1,793 XXX 1,793 1,758 35 35 1,793 0 XXX
301722 44 3 |M &N Ohio Tax Exempt .| 01/28/2015. | Fidelity. 78.717 849 XXX 849 832 17 17 849 0 XXX
301722 44 3 |M &N Ohio Tax Exempt .| 01/28/2015. | Fidelity. 300.477 3,194 XXX 3,194 3,176 18 18 3,194 0 XXX
301722 44 3 |M &N Ohio Tax Exempt | 01/28/2015. | FIdelity.......ccoovvviiiiniiicicssecscssieis [ e 133.759 | oo 1,433 XXX 1,433 1414 19 19 1,433 0 XXX
563821 68 5 |M &N Ohio Tax Exempt .| 01/28/2015. | Fidelity. 8,964.323 96,456 XXX ] 96,456 | ....cooooven 94,753 | .......... 1,703 1,703 96,456 0 XXX
301722 44 3 |M & N Ohio Tax Exempt o | 01/28/2015. | FIdEIItY.........cvvververiirciiieriecriesisceiiesiscsiiseniieens | covieniinns 114.304 | oo 1,220 XXX 1,220 1,208 1 1 1,220 0 XXX
301722 44 3 |M &N Ohio Tax Exempt <. | 01/28/2015. | Fidelity...........ccovvvvininriineiisnricscissscscisssiisciinns | e 127.083 | ..ooovvene. 1,403 XXX 1,403 1,343 60 60 1,403 0 XXX
301722 44 3 |M &N Ohio Tax Exempt . | 01/28/2015. | Fidelity. 208.432 2,120 XXX 2,120 2,203 (83) (83) 2,120 0 XXX
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CUSIP Identification n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) BJA.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
301722 44 3 |M &N Ohio Tax Exempt .| 01/28/2015. | Fidelity. 119.723 XXX 1,251 1,265 (14) (14) 1,251 0 XXX
301722 44 3 |M &N Ohio Tax Exempt .. | 01/28/2015. | Fidelity. XXX 1,259 1,244 15 15 1,259 0 XXX
301722 44 3 |M &N Ohio Tax Exempt .| 01/28/2015. | Fidelity. XXX 1,268 1,232 36 36 1,268 0 XXX
301722 44 3 |M &N Ohio Tax Exempt .. | 01/28/2015. | Fidelity. 41.108 XXX 732 435 298 298 732 0 XXX
301722 44 3 |M &N Ohio Tax Exempt .| 01/28/2015. | Fidelity. 68.287 XXX 441 722 (281) (281) 441 0 XXX
301722 44 3 |M & N Ohio Tax Exempt .| 01/28/2015. | Fidelity. 235.948 XXX 2,532 2,494 38 38 2,532 0 XXX
563821 68 5 |M &N Ohio Tax Exempt [ 01/28/2015. | FIdlity........cvvevveieieiieeceeeeeseseiseienin | e 3,180.000 XXX | 34,153 33,613 541 541 34,153 0 XXX
563821 68 5 |M &N Ohio Tax Exempt .| 01/28/2015. | Fidelity. 80.489 XXX 870 851 19 19 870 0 XXX
563821 68 5 |M &N Ohio Tax Exempt .. | 01/28/2015. | Fidelity. 60.256 XXX 655 637 18 18 655 0 XXX
563821 68 5 |M &N Ohio Tax Exempt .| 01/28/2015. | Fidelity. 61.205 XXX 668 647 21 21 668 0 XXX
563821 68 5 |M & N Ohio Tax Exempt .| 01/28/2015. | Fidelity. XXX 1,444 1,395 49 49 1,444 0 XXX
563821 68 5 |M &N Ohio Tax Exempt .| 01/28/2015. | Fidelity. XXX 2 2 0 2 0 XXX
563821 68 5 |M &N Ohio Tax Exempt .| 01/28/2015. | Fidelity. XXX 617 617 1 1 617 0 XXX
563821 68 5 |M &N Ohio Tax Exempt .. | 01/28/2015. | Fidelity. 248.248 XXX 2,619 2,624 (5) (5) 2,619 0 XXX
563821 68 5 |M & N Ohio Tax Exempt . | 01/28/2015. | Fidelity. 43.546 XXX 463 3 3 463 0 XXX
9299999. Total - Common Stocks - Mutual Fund: XXX .826,082 ..(1,952) 0 0 (1,952) 0 826,082 0 0 0 0 XXX
9799997. Total - Common Stocks - Part 4. XXX .946,742 | .........1,134,135 | ...... (187,388) | .oovoovvveenecn0 [0 [, (187,388) 0 946,742 0 0 0 0 XXX
9799999. Total - Common Stocks. XXX .946,742 1,134,135 | ...... (187,388) | .ovovocreennn0 [0 [, (187,388) 0 946,742 0 0 0 0 XXX
9899999. Total - Preferred and Common Stock . XXX v 946,742 | . 1,134,135 | ...... (187,388) | ..ooovvvvvenean0 | i | (187,388) 0 946,742 0 0 0 0 XXX
9999999. Total - Bonds, Preferred and Common Stocks ....1,434,973 XXX .. 71,798,515 | .......... 6,326,610 | ...... (187,388) (223,623) 0 [ 7,449,493 |...ccoovenn. 0 [...(14,522) | ........ (14,522) | .....168,837 XXX




S3

Annual Statement for the year 2015 ofthe Club Insurance Company

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 18 19 20 21
12 13 14 15 16
Current
F Year's Other-
or Unrealized Than- Total Foreign Foreign Interest and Paid for
el Par Value (Bonds) Book/Adjusted Valuation Current Year's Temporary Total Change in | Exchange Exchange | Realized Gain Total Gain Dividends Accrued
g Date Disposal or Number of Carrying Value at Increase (Amortization) / | Impairment BJAC.V. Changein | Gain (Loss) (Loss) on (Loss) on Received | Interest and
CUSIP Identification Descripti n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) Accretion R i (12+13-14) BJA.C.V. on Disposal Disposal Disposal During Year | Dividends
Bonds - U.S. Special Revenue and Special A
3137EA CH 0 |FHLMC .| 01/14/2015 | Fidelity. 08/31/2015 | Fidelity..........coorreeririieiiniiniinsissieniens | i 800,000 882,488 867,736 871,924 | ..o [ e (10,564) | ..o [ (10,564) | oo | e (4188 ... (4,188) ....... 27,833 |....... 8,917
3137EA _CH 0 |FHLMC, . | 01/14/2015 | Fidelity. 08/31/2015 | Fidelity. 45,000 46,658 45,952 46,530 (128) (128) (578) (578) 677 3
3199999. Total - Bonds - U.S. Special Revenue and Special A t 845,000 929,146 913,688 918,454 0. (10,692) | ........ 0 | (10,692)]........ 0 0 ...(4,766) | .......... (4,766) 28,510 |....... 8,920
Bonds - Industrial and Miscell
031162 BW 9 |Amgen Inc .| 09/21/2015 | Barclay: 12/07/2015 | Barclays 40,000 39,140 39,550 39,170 31 31 379 379 510 | e 331
14912L  4E 8 |Caterpillar Svcs Corp. .| 09/21/2015 | Barclay: 11/16/2015 | Barclay: 40,000 46,555 46,311 46,381 (174) (174) (69) (69) 723 | ..o 286
30231G AL 6 |Exxon Mobil .. | 03/06/2015 | Chase 11/09/2015 | Chase...........ovvvervenrierieneiesieneiens | e 100,000 | ...ccoveecee 100,000 | ..ooovvveeae 100,377 100,000 0 377 377 881
58933 AP 0 |Merck & Co .. | 02/11/2015 [ Deuscge Bank............c.cccoccuuciiciiciiccnis 03/02/2015 | Deuscge Bank............cccccccuerinrierinrianns ..100,000 100,000 0 0
828807 CA 3 | Simon Property Group . | 06/21/2015 [ SNCM 09/02/2015 | SNCM ..125,755 127,138 coreeenn(4,633) . (1,383) [ oo (1,383) ] ....... 10,062 |....... 3,163
3899999. Total - Bonds - Industrial and Miscellaneous. 380,000 ..411,993 ...412,689 v (4,676) | ... (696) (696) ....... 12,176 |....... 3,780
8399998. OBl = BOMOS. ..tttk ettt etttk etk ek ek ek ekt ek ek ek eeEiEEfeeE R R R Lo E 4444kttt nntenes | erannines 1,225,000 ,325,681 .1,331,143 L0 ] (15,368) | ... (5,462) (5,462)] ....... 40,686 |..... 12,700
9999999. Total - Bonds, Preferred and Common Stocks 1,325,681 L A331143 | [ (15,368) (5,462) (5,462) | ....... 40,686 |.... 12,700
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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 Manual |  Intangible Assets
Insurer of the NAIC Connected with
Description Identification | Investment Analysis|  Holding of Such Total Amount of Such Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Number Office) Company's Stock? Intangible Assets Value Number of Shares | % of Outstanding
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
F Current Year's Amount Due and
or Unrealized Other-Than- Total Foreign Accrued December
ei Valuation Current Year's Temporary Exchange 31 of Current Year
g Date Maturity Book/Adjusted Increase (Amortization) / Impairment Change in on Bond Notin | Nonadmitted Due Effective | When | Amount Received [ Paid for Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized BJ/A.C.V. Par Value Actual Cost Default and Accrued Rate of Rate of Paid During Year Interest
Other Short-Term Invested Assets
Huntington Trreas MM IV. ‘ ........... | . | 12/31/2015. | Huntington National Bank...............ccooccineiiiniiioniinns 01/01/2016. 76,080 76,080 MON..
9099999. Total - Other Short-Term Invested Assets 76,080 0 0 0 76,080 0 0 XXX XXX XXX
9199999. Total - Short-Term Investment: 76,080 0 0 0 76,080 0 0 XXX XXX XXX
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Sch.DB -Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Depositories
Huntington National Bank COUMBUS, OH....oeeeeeeeee e ssssessssnenns | erniens 224,317 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 224,317 | XXX
0399999. Total Cash on Deposit: XXX XXX 0 0 224,317 | XXX
0599999. Total Cash XXX XXX 0 0 224,317 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 119,594 | 4. April 284,635 | 7. July. 30,196 | 10. October. 34,447
2. February 85,580 | 5. May. 43,522 | 8. August 21,973 [ 11. November. 46,656
3. March 59,672 |6. June 42,742 |9. September. 33,440 |12. December. 224,317

E26
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Sch. E - Pt. 2
NONE

Sch. E -Pt. 3
NONE

E27, E28
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