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Annual Statement for the year 2015 of the Alliance Of Transylvanian Saxons

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 ULS. Ar@ASUMY SECUMLES. .....uoveererrerrieceeiseesseeeee ettt tssssesssstesssssensnens | ensssessessssssssssssesssnssesses | sessesennes 0.0 [ o | reesereeeseeesresenniees | seeeeenreeseeessessnseens [ I 0.0
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government ageNCIES...........covuevereeirieveriieieseeieiiens | ervreesesessesesssessesssssens | eveveesenens 0.0 | oo [ e | e (0] 0.0
1.22 lIssued by U.S. government sponsored agenci€s...........couvevevevrereves | covvvereernnnnns 1,043,461 |............ 12 | e 1,043,481 | .o | e 1,043,461 |............ 1.2
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMHIES)......voovvvererrirrieiseie st sssssenssnns | eessnsssnees 52,359,024 |.......... 62.0 | oo 52,359,024 | ....oovvverrrrrerienin | e 52,359,024 |.......... 62.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............ccccceeve | covvierinaes 13,711,495 | .......... 16.2 | o, 13,711,495 | .o | e 13,711,495 | .......... 16.2
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general 0bligations.............cccuvcveeiieeniieeiieens [ | e 0.0 [ i [ e | e (0 ] 0.0
1.43 Revenue and assessment 0DlIGAtioNS.............ovwrerinienrnnininineenes | creereeneeneieesssssessennees | eeeseneees 0.0 oo | rrersereeeseeesreseniees | seeeeesrees s (V)N I 0.0
1.44 Industrial development and similar 0bligations.............cccoveeveiceiiies | e | v 0.0 | i [ e | s (0] 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA..........cc.cooorrinenrineneieeennen.
1.512 Issued or guaranteed by FNMA and FHLMC..
1.513 All ONET...ceoeececce ettt
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... [ ccoerseneenennineneieienes [ eerneeneinns 0.0 [ oo [ e | e (V1 O 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 1.527........cccoeevicvinieeieeeiieenins [ | evesenenns 0.0 | oo e | e (0] 0.0
1.523 Al OthET ..ottt | seessesssee st sssstsntees | soensseneeas 0.0 [ oo [ eeeeeieieiesieniees | e (01 O 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDOTI SECUMLIES)....ucvvvvieiicrctere ettt sttt s s benes | sevssessessessssssssssessssnses | eevesssseens 0.0 [ oo e | e (O] I 0.0
2.2 Unaffiliated non-U.S. securities (including Canada)............ccocevererereeiies | eovevereieiieieeeieieneens | eovevsnienns 0.0 [ oo e | s (0] I 0.0
2.3 Affiliated SECUMHIES. ... everrerricieeeeieresi st entenisnnes | resieniesssessessensessens | senereenens 0.0 [ oo | | e (V1N I 0.0
3. Equity interests:
3.1 Investments in MULUAI FUNDS...........oocviveeeieecee e | ceveeveeeese s 338,632 |....co.. 04 | i 338,632 | .o | e 338,632 |...co.n 0.4

. Total invested assets

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
43
44
45
46
Real estate investments:
5.1
5.2

3.3

34

35

Property held for production of income (including $.......... 0 of
property acquired in satisfaction of debt)....

5.3 Property held for sale (including $......... 0 property acquired in

satisfaction of debt).........c.ccevvieiiiiecce e

Contract loans.

DEIVALIVES. ... vttt

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

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

Single family residential Properties............vvueeerrrurenrereerseneeseessereeeseeseenes
Multifamily residential properties............cccouevvivierieceeiiceeeeee e
COMMEICIAl [OANS.........corereeceeieiecese ettt neen
Mezzanine real estate I0aNS............vcureieeeeeniineseeee e

Property occupied by COMPaNY.........ccccerieieeienieeseissesesessseesse s

164,350 |....

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

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

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

...164,350 | ...

.............. 13,973,457 | ..cc0oe 6.6 | e 13,973,457 || e, 13,973,457 | ... 16.6
................ 2,082,619 |25 | oo 2,082,619 | | . 2,082,619 .00 2.5
.............. 84,414,590 |.......1000 | .............84,414,590 |......ccccceceee...0 | ..ee........84,414,500 |........100.0

Sl01
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10.
1.

© o N o

10.

1.
12.
13.
14.
15.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 O PHIOT YOI ..........ovuiurireerieiierireie ettt ettt eS8 E bbb en et nsren 7,950
Cost of acquired:

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

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

Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13 ...ttt bbb bbbt st s b
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt 0

Total gain (105S) 0N diSPOSAIS, Part 3, COIUMN 18.........cu ettt es st f 8RR E bbb

Deduct amounts received on disposals, Part 3, COIUMN 15............ccoiiiiiieiciceeeie ettt bbbt bbb s bbb bbbt

Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 15, ..ottt ettt bbbt b bttt n et b ae b b a s et st e santebesnaetssenaebanes
6.2 Totals, Part 3, COIUMN 3. ...ttt et 0

Deduct current year's other-than-temporary impairment recognized:
T4 Totals, Part 1, COIUMN 2.ttt bbbt bbb
7.2 Totals, Part 3, COIUMN 10, ...ttt ettt bbbt a sttt et st b ae b b a s et e st sassebesnaetasenaebanes 0

Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ..ottt bbbt b et st b ae b b a et et e st bbb esnae st enaebanes
8.2 Totals, Part 3, COIUMN O......oueieic ettt bbbt st bbbttt 0

Book/adjusted carrying value at end of current period (LINES 1424344-5+8-7-8)........cccuiuiiiriiiieiccseese sttt st naen 7,950

Deduct total nonadmitted amounts

Statement value at end of current period (LiNe 9 MINUS LINE 10).........cuuiueiriiiiiiie ettt st bs s ss bbbt s bbbt bbbt bbb bbb 7,950

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEN 31 Of PHOK YEAI.........c.ocuiiiucieiiciessee sttt st

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)..........cc.oiueiieeicieiesc st ss s

2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........c.ccueiiveierieiessees s 0

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12, ...ttt ettt bbbt bbb ann
3.2 Totals, Part 3, COIUMN 1. ...ttt ettt bbbt bbb aen 0

ACCIUAL OF QISCOUNL. ......ovvevaiiteic ettt s bbb st 444 R4 sS4 4 A ARt s bR bbb st bbbt een

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.tttk

5.2 Totals, Part 3, Column 8.........ccoeuerirererseeesesee e N 0 SRR R, 0
Total gain (loss) on disposals, Part 3, Column 18..........cccoeveveercervererccreren . N - B IRt en

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.......cooiiieiieriieiresise sttt 0
Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN ...ttt

10.2  Totals, Part 3, COIUMN 10.......civimirieiririeiresierese s s esesse st 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).......c..cccoevvrrrrierieriesieiineiereeeie s 0
TOtal VAIUBLION BIOWANCE.........coouieiiiiiiiiiiciiri bbb

SUDLOAL (LINE 11 PIUS LINE 12)..e.vieeieeietiiesce ettt sttt s sa ettt e s bbb s bbb e b e e b et se s bR b b A s b b s s bR et b st st et s et bnee 0
Deduct total NONAAMIE @MOUNLS.........c.crverrirereireeiieessresi st s s EERERREesenes et

Statement value at end of current period (LINE 13 MINUS LINE 14)........c.ciriiieiereieteeteee ettt st b sttt n s benes 0
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 O PHIOE YBAI.........cvu ettt ettt s e s s bR bbbttt s

2,082,619

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........c.iuiiririincre ettt ss e

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........cvuririurircriescrsriseeese et sesses

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16..........cveievireieicicisie ettt st b a bbbt nae s
3.2 Totals, Part 3, COIUMN 12........coiiiiiiieieccsie ettt st a ettt s s st

ACCTUAL OF QISCOUNL. ..ottt sttt s bbb s s s s bbbt s bbb s s b A st st b bbb s e s s bbb s bbb b bbb s s st ens st

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 13........ouoiiiiiieie ettt sttt bbb st s e
5.2 Totals, Part 3, COIUMN ..ottt ettt sttt st et es et s s st et s s et et st e s enas s s s snassenaetanananens

Total gain (loss) on disposals, Part 3, Column 19

Deduct amounts received on disposals, Part 3, Column 16

Deduct amortization of premium and depreciation

Total foreign exchange change in book/adjusted carrying value:
9.1 T0tals, Part 1, COIUMN 17......oeeiiieei ettt bbbt
9.2 Totals, Part 3, COIUMN T4 ...ttt bbbt

Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15, ..ottt ettt ettt ettt b s bttt st s s sttt bbb es s s s s snaebnes
10.2 T0talS, Part 3, COIUMN 1. .ttt b bbb bbb bbb

0

Book/adjusted carrying value at end of current period (LINeS 1+2+3+4+5+8-7-849-10)........coceriuririieiiiieteieise sttt st nse s

2,082,619

Deduct total nonadmitted amounts

Statement value at end of current period (LINE 11 MINUS LINE 12).......cuiiiuiieiieiicie ettt bbbttt s st

2,082,619

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, December 31 of prior year...

66,456,138

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

3,893,574

ACCIUAL OF QISCOUNL. ... vttt sttt bbb s b4k 4 sS4 s 42 R4 A A b s bbb s bbbt s st een

25,066

Unrealized valuation increase (decrease):
41 Part1, Column 12..............
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13.
44  Part4, Column 11

(46,307)
(28,974)

(75,281)

Total gain (loss) on disposals, Part 4, Column 19........cc.cccvevernrvnrrerrein.

(1,766)

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

1,904,721

Deduct @amMOrtiZation Of PIEMIUM........c.cveiueieisriieiesss e e sest et s e s bbbttt b2 s st E s s R8s s8R s e R bR bbbt s st

206,796

Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............
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:
9.1 Part1, Column 14..............
9.2 Part2, Section 1, Column 17.
9.3 Part 2, Section 2, Column 14.
94 Part4, ColumN 13 ...t

0

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

68,186,214

Deduct total nonadmitted amounts............ccc.vvvereinrnrreirninnenns

Statement value at end of current period (LiNe 10 MINUS LINE 11).......ciiuieiieiiicseeseiecteee ettt e a s s bbbttt n s benes

68,186,214
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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.........cocevvervvens | cevvreverevrincninns 1,043,461 | oo 1,283,020 | oo 1,057,500 [ ..ovvoocrrierii 1,000,000
Governments (Including all obligations 2.
guaranteed by governments) 3.
4, TotalS.ooooiescicieirsciciicnss | v, 1,043,461 | .o 1,283,020 | cooovcvereiiene, 1,057,500 [ .o 1,000,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....oooerieieriseiiiiines | e 13,711,495 | oo 14223445 | ..o 13,766,770 [ ..o 13,000,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOAIS.....cieiiieiciiieieeeies | e Leeresessessssesssssssssesesssssesseses | essessssssssssesnssnsessesnsnsassens | ensessessesnssnsessessnssnssssessesnses
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..cooovevceeirieicssicries Lo | e, 787 | oo, T87 | oo, 756
Industrial and Miscellaneous and Hybrid 8. United States........coovvvvveveves | cvverrerririernas 47,389,955 | ..ocveverernne 53,568,342 | ..ovvvvrrrriirnn 49,267,386 | ..covvvrerrrrnnnns 46,350,521
Securities (Unaffiliated) 9. Canada.........ccoevvvreeeveenes | e 4,969,069 | ...cocovvvverrernnne. 5,310,583 | ovvvvrrrreiriiennns 5,151,759 | oo 4,600,000
10._Other Countries.........coovceeeee | evvevsiiiieicsiinsicessicsesiesei L L L,
11, Totals...ooceeeeeereicesicsciceie | i, 52,359,024 | ...cccoovvvvnnn. 58,878,925 | ...cocovvirirnnnen. 54,419,145 | .o, 50,950,521
Parent, Subsidiaries and Affiliates 12, TOtalS...oveesicsisei | v | e L L,
13. Total Bonds......cesmsesmsersssne | covvviviiinnnn, 67,113,980 | .oooovvevrenne, 74,386,177 | cooovvvvivin: 69,244,202 [ ......coceveee. 64,951,277
PREFERRED STOCKS 14, United StateS.......ovveereereeens [ e [eererennennessesesseneees [ e
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA......rvverreeeerinrireiees [ o [ s [ st sreneas
16, Other COUNMES. .....ooveriernee [ orierniiniierssisiss s | onneesessssssssssssssnsssesssesssnssns | soossssssesssnssssssssenssssssssessassaes
17, TotalS. oo e [0 [0 0
Parent, Subsidiaries and Affiliates 18. Totals.....coovvnirniiiiiniiniis
19. Total Preferred Stocks
COMMON STOCKS 20. United States
Industrial and Miscellaneous (Unaffiliated) 21. Canada.......ccoeoeeveeveerercrennns
22, Other COUNTIES. ...vvruererrns | cererenmeisiersssesssssssnssssssssenss | seremssssessanssnssssssssnsssssessensss | sosensssssessassssssessasssnssessassseas
23, TotalS.....oooversrrrnrrnsrinssinns | v, 1,072,234 | .o 1,072,234 | oo, 773,564
Parent, Subsidiaries and Affiliates 24, TOtAlS. ..o, [ | v sssenesnesns | eres s neenes
25. Total Common StockS....c.. | coocvveviicnannnns 1,072234 [ .o 1,072,234 [ .o 773,564
26. Total StoCkS...coouumerisisrisisne | oo, 1,072,234 | .o 1,072,234 | oo, 773,564
27. Total Bonds and Stocks.... | ..........c.......... 68,186,214 | ...ovvvrrveenn. 75458411 | oo 70,017,766
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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 Column6 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
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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 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 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)

8.1 NAIC oottt s sses s ssesssssssssnnsns | eeveeseesssnsanes 2,515,000 | covevrereenees 1,013,312 [ v 3,187,042 | oo 7,207,734 | oo 21,494,273 | ..o 35,417,367 | oo 437 | . 37,573,088 | ..oooverecrrrrrrrinn 48.2 | . 35,417,367 | ovoveerererecereseieninnnns
876,454 | ..o 552,596 | ..oocverrrernne 3,897,378 | cooevere 7,004,903 | .......ccoec. 6,059,563 | ............... 18,390,894 |.....cevveerverrrne 22.7 |, 18,347,308 | ..ccoovvrererrreane 236 | 18,390,894 | ...cooverrreeeeeeee
............................................................................................................................. 549,308 | .coovevveereeren 516,467 [ o 1,085,769 | oo 13 | i00000963,685 [ e 1.2 [ 01,065,769 |

Totals... .3,391,454 .1,565,908 .7,084,420 ...14,761,945 ...28,070,297 ...56,884,081 ...54,874,024

Hybrid Securities
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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 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 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 1ottt senen () I 13,873,261 | ..o 1,013,312 [ oo 3,187,042 | oo 9,802,923 | ... 33,164,551 | oo 61,041,089 . 61,041,089
9.2 NAIC 2.t (6 IO 876,454 | ...ovvoverranns 552,596 | ..coocvverrnnns 3,897,378 | ccoooverrrne, 7,004,903 | ..cocevnnnn 6,549,052 | .....ccco...... 18,880,383 . 18,880,383
94
9.5
9.6
9.7
9.8 Line 9.7 as a % of Col. 6
10. Total Bonds Prior Year
101 NAIC oottt saessanns | srerssesieeenes 12,468,627 | ..coovvven. 1,017,487 | ..o 2,902,333 | cooverrenrnnn 8,383,546 | ...............33,311,464 | .....c..... XXXooooeone
10.2 ...499,910 ....868,507 4,214,059 6,408,221 i .

10.3 NAIC 3.ttt es s sssssseses | eestessessiessessssssssesessenes | srssssssesssssssssssessesssssess | svsessessssessssesssssessessans | sessessssessessessessesssssssas
10.4
10.5
10.6
10.7
10.8 Line 10.7 as a % of Col. 8

11. Total Publicly Traded Bonds

T4 NAIC 1ottt ssessnnes | svesesesins 13,873,261 | .o 1,013,312 [ oo 3,187,042 | oo 9,802,923 | ....ccoovvnne 33,164,551 | .covovvrnne 61,041,089 | ..covvervrerrereies 754 | e 58,083,457 | .ovvvererrrrereins T46 | 61,041,089 |.............. ) .9 G
112 NAIC 2.ttt ssessensnses | seersesseesssaesans 876,454 | ...ovveereran 552,596 | ...ccoerrrernnn 3,897,378 | coevere 7,004,903 | ....coevunen 6,549,052 | ..covvennne 18,880,383 | ..oovvereirericina 233 | e 18,836,358 | ...ocverreiriicinaas 242 | oo 18,880,383 |.............. ) .9 S
T1.3 NAIC 3ot ster e sss e sses s sssssessssssnssnses | sessessinsinssesssssssssnsssssnnes | suesssssesssssssssssssssensnssens | srsesssssnssesssssesssnsssssessans | sevesssessossessens 549,308 | ..ovvverrererenne 516,461 | .oovevverrnnn 1,065,769 | ooovvereererrererne 13 [, 963,685 | .vveveereeeeierneiae 12 [ . 1,065,769 |.............. ) .9 S
114 . . .
115
11.6
1.7
11.8 Line 11.7asa % of Col. 6.......cccceeverrvrrerenns
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9

Total Privately Placed Bonds

12.
121
12.2
12.3
124
12.5
12.6
12.7
12.8 Line 12.7 as a % of Col. 6....

12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9

(@) 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; NAIC3§..... 0; NAIC4S.... 0; NAIC5S...... 0; NAIC6S......... 0.
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Annual Statement for the year 2015 of the Alliance Of TranSYIvanian Saxons

SCHEDULE D - PART 1A - SECTION 2

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

Distribution by Type

Maturity Distribution of All B
1

1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

Column6 asa
% of Line 9.5

Major Type and Subtype of Issues
7 8

Total from Column
6 Prior Year

9

% from Col. 7

Prior Year

10
Total
Publicly Traded

1
Total
Privately Placed

1.1
1.2
1.3
14
1.5

U.S. Governments
ISSUET ODlIGAtIONS......vvveveririsricir st nenes
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

............... 11,358,261

............... 1,043,461

............... 10,206,734

2.1

22
23
24
25

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

3.1

32
3.3
34
35

U.S. States, Territories and Possessions, Guaranteed

ISSUET ODlIGAtIONS......cevveeeceeireeceeireie et nenes
Residential Mortgage-Backed SecUrities..........ccvvvveverernerreieiiesiseinns
Commercial Mortgage-Backed Securities....

............... 2,595,189

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

ISSUET ODlIGALIONS......ceuveiecieieecie et nees
Residential Mortgage-Backed SeCUrities.........c..ocvveverrevevereerersieinnnns
Commercial Mortgage-Backed Securities.... .
Other Loan-Backed and Structured Securities...........ccocvevveriererrennnnns

5.1
52
53
54
5.5

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

Issuer Obligations............ccccounne.
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
TO1AIS ettt

61

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)
ISSUET ODlIGAtIONS......cvvveveririrriir et nenes
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
TO1AIS 1.ttt

71

72
73
74
75

Hybrid Securities
ISSUET OblIGAtIONS........c.cvvveeiiriiee et
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities.

81

8.2
8.3
8.4
8.5

Parent, Subsidiaries and Affiliates
ISSUET ODlIGAtIONS........cvieieriereer ettt nes
Residential Mortgage-Backed Securities...........cccovrevereinerveieresiieinns
Commercial Mortgage-Backed Securities...........c.ocvveievvereieiereeisinennns
Other Loan-Backed and Structured Securities. .
TO1AIS vttt
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Annual Statement for the year 2015 of the Alliance Of TranSYIvanian Saxons

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

11
Total
Privately Placed

9.1
9.2
9.3
94
9.5
9.6

Total Bonds Current Year

ISSUET ODlIGAtIONS........ocveevecicieitee et nees
Residential Mortgage-Backed Securities.....
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured SeCUrties.........cccvvvrenrnrerverniennenns
TOMAIS . verereeee ettt
Ling 9.585 2 % Of COL. 6.

................. 1,565,908

................. 7,084,420

................. 1,565,908
............................ 1.9

................. 7,084,420
............................ 8.7

10.1
10.2
10.3
10.4
10.5
10.6

Total Bonds Prior Year

ISSUEr OblIGAtIONS........c.vvveeiiiie et
Residential Mortgage-Backed SECUNIES..........ccovvvvvererriiererierieieieieians
Commercial Mortgage-Backed Securities............cccocveevvriverieereierennns
Other Loan-Backed and Structured SeCUrities...........coccvvvrrvrrernerencnen.
TOAIS ..o
Line 10.5a58 % 0f COL 8.

................. 1,885,994

................. 7,116,392

............................ 24

............................ 9.1

111
11.2
1.3
11.4
11.5
11.6
1.7

Total Publicly Traded Bonds

Issuer Obligations

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

................. 7,084,420
.87

XXX

121
12.2
12.3
12.4
12.5
12.6
12.7

Total Privately Placed Bonds

ISSUET ODlIGALIONS......cvvveverieeeicee et nenen
Residential Mortgage-Backed SeCUrities...........covevrrerenceneereieieneireins
Commercial Mortgage-Backed Securities..........c.ovvereerrinniencneireinennns
Other Loan-Backed and Structured SeCurities...........cocoeureniureirseeneenne
TOAIS. .ottt
Line 12.5a5@ % Of COL B......cuurvurerriineieinisiesiseessise e
Line 12.5 as a % of Line 9.5, Col. 6, Section 9........c.ccccvvvnirnirnsiennens
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Annual Statement for the year 2015 of the Alliance Of TranSYIvanian Saxons

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

1. Book/adjusted carrying value, DECEmDET 31 Of PHIOT YEAT.........ccuiureeeriereireieeinetreieeseetseese et sse st sssssssssssesss | eesessessssesssesessesssessessessasensanne 12,488,827 | ..ottt stsstsseessentes | setsesissi e es sttt sttt nnns | etsest sttt ettt 12,468,627 | ...ovoveerieeieresieesee s
2. Cost of Short-term iNVESIMENS ACAUINEA...........ceivieeierieieetece ettt ss st s s sses s sesseses | evsessssssesesssesse s ssssssessssnaes 38,553,239 | ottt | cereeiese ettt s st sse st st snss | sebessesees sttt sensen 38,553,239 [ ..o
3. ACCTUAI OF BISCOUNL........ovvereeereierceies it snnns | cebssesss e st 0 [ ceverrerirererrerieres s resi s enss | sttt | s | iR
4. Unrealized valuation iNCrEaSE (ECTEASE)..........cvvuereiiiieiieieteeiesie ettt bbb ss st s s sssensessnses | oebesssssesssssssessessstess et s b esses e bt ssessssntense 0 | oottt b st nsen | seres ettt sttt nsens | Stessesstena bbb s s e bbb s st s s s b s s sse et entes | eetestet et st et et s st a bbbttt
5. Total ain (I0SS) ON QISPOSAIS.......ceururrvuereerrereiseeeeeereeseeeeseesseessesessessssesssseessssesssessessessssssessessessssesessessasssessessasssessnssessessases | testessnssssssessnssssesessessasssessessessssssssessassnn 0 [ oot ssiese s | ettt | estes ettt bbbt bbb s s bes s bnsens | Sbebsebeesne st e bbb bt es bbbttt naa
6. Deduct consideration reCeived 0N dISPOSAIS............ccueveieicieiieie ettt s sse st sessesessssssasssssns | evsesississesesesses e ssssssessssnaes BT48B,605 | oottt esvestes et | eeteesese st s st sens | eetesaese sttt eaen 37,148,605 [ .o
7. Deduct amortization Of PIEMIUM...........c.eicuieie ettt st ettt st s et s s st sssssse s s stes s s ssesansas | sntessessssssessesssessessessssssaesses s esses e baneesan 0 [ oo | e sens | ebeetet et ettt s e bbbt s s s sns | entebeseea et st et s e bbbt es et b et n e s nas
8. Total foreign exchange change in book/adjusted Carmying VAIUE..............c.ceuuiueveiiircieisetee et siessssies | iestessisse s bbb sansas 0 | oot nsenn | sesesns ettt tensens | sterseseten st et s st ettt st s s s st s s st entes | Hetestes et st et bt s sttt
9. Deduct current year's other-than-temporary impairment rECOGNIZEA............curuierierrerierrineireieeereeeeseeeseeeesesesssessssesens | eesssessssess s s see sttt sss s snea 0 | ittt rsieneses | ehietaesssae s e st st et et es s st st es s bt ensessesstantesa | estessssntessessstensessesansassesetantessesantessessssensans | Shessesietintessessstastes et st es et b st st st st nans st

10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9)........ccccvvrrrrernrnrnnenrnrnsiesnsnsnnes | coresessessnssssssssssssssssssssesssssnes 13,873,261 | oo L0 T [0 U 13,873,261 [ oo 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)....vcuiiiiiiiiiieiiiiciecescsiesissesisesssssessssesssssessessensssnses | ossesosssssesssssesssssssonssssssnsssea 13,873,261 [ oo 0 | oo [0 O 13,873,261 | 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

SI11, SI12, SI13, SI114, SI15



103
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SCHEDULE A - PART 1

OWNED December 31 of Current Year

Showing all Real Estate
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-
Book/Adjusted Carrying Than-Temporary Current Year's Total Change in Total Foreign Gross Income Earned
Date Date of Last Value Less Fair Value Less Current Year Impairment Change in B/AC.V. Exchange Change in Less Interest on Taxes, Repairs, and
Description of Property Code City State Acquired Appraisal Actual Cost Amount of E E E Depreciati Recognized Encumbrances (13-11-12) BJ/A.CV E Expenses Incurred
Properties Occupied by the Reporting Entity - A
Two-story Brick Office Building - Home Office Cleveland. 07/01/1973. | 07/01/1973. 71,550 0 6,000 12,969
Land - Home Office. Cleveland. 07/01/1973. | 07/01/1973. 7,950 7,950 0
0299999. Properties Occupied by the Reporting Entity - Administrative...........coov oo 79,500 7,950 0 0 0 0 6,000 12,969
0399999. Total - Properties Occupied by the Reporting Entity. 79,500 7,950 0 0 0 0 6,000 12,969
0699999. Totals 79,500 7,950 0 0 0 0 6,000 12,969
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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

E02, E03, E04, E05, E06
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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
Current Year's Other-Than-
NAIC Date Book/Adjusted Unrealized (Depreciation) or Temporary Capitalized Total Foreign Commitment for
Desig- Originally | Type and Carrying Value Less | Valuation Increase |  (Amortization) / Impairment Deferred Interest | Exchange Change Investment Additional Percentage 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 inB./A.C.V. Income Investment Ownership
Surplus Debentures - Unaffiliated
743917  AH 9 |Prudential Surplus Notes. .| William Blair & Co. 11/27/2001. | .. 574,500 637,805 558,466 41,500
878091 BC 0 |Teachers Ins & Annuity Assn Surplus Note: .| William Blair & Co. A 12/22/2009. | .. 534,725 618,190 534,725 34,250
30251B AB 4 [FMRLLC Ser 144A..........oooiviiiiiciicicesssssssscsscissiiennns | o | e | s William Blair & Co.........ovveeiricsiiesicsccscsc i | e 1 [ 127/2009. | ............ 506,600 617,065 506,600 32,250
2399999. Total - Surplus DEDENtUIES = UNGFIALEA...........u.ieeii etk bt bt Ef L L E L L Lk | nnienais 1615825 | ........... 1,873,060 | ........... 1,599,791 0 0 0 0 0 s 108,000 | ..oooovviiriiniinnad 0 XXX
Any Other Class of Assets - Unaffiliated
I — T T e [ illam Blair & Co [.....2 [oro11994 [ ... 470825 633,165 482,828 43,125
4299999. Total - Any Other Class of Asset - Unaffiliated. 470,825 633,165 482,828 0 0 0 0 0 43,125 0 XXX
4499999. Subtotal - Unaffiliated 2,086,650 2,506,225 2,082,619 0 0 0 0 0 [ 151,125 | v 0 XXX
4699999. Total 2,086,650 2,506,225 2,082,619 0 0 0 0 0] . 151,125 | o 0 XXX
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Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO08, E09
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Annual Statement for the year 2015 of the Alliance Of TranSYIvanian Saxons

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 |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 B./A.C.V. Rate of | Rateof | Paid | Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obli
880591 CK 6 |Tennessee Valley Auth l ....... | .. | ............. | ........ 1Z | v 1,057,500 |...128.302 | .............. 1,283,020 | ....coooecee. 1,000,000 | ..o 1,043,461 (2,148) | oooovvvvveissnnieiisninns [ eessennesssssniennns | covees 5.980 |......5.564 |AOO1.. | ...coocoeeeen. 14,950 | covoecreenad 59,800 | 06/16/2009. | 04/01/2036.
0199999. U.S. Government - Issuer Obligation: 1,057,500 XXX 1,000,000 ..1,043,461 0 (2,146) 0 0 XxX XXX XXX 14,950 59,800 XXX XXX
0599999. Total - U.S. Government 1,057,500 XXX 1,000,000 ..1,043,461 0 (2,146) 0 0 [ XxX XXX PSS 14,950 | oo 59,800 XXX XXX
U.S. States, Territories & F (Direct and d) - Issuer Obli
007110 AD 1 |Administrators of Tulane. 495,250 |...100.514 502,570 500,000 495,501 140 ....5.385 [FA15.. 9,844 26,250 | 03/18/2014. | 02/15/2048.
02765U DV 3 | American Mun PWE ORIO INC REV.........crvirriimerireiieiieesissessessssesssssssssssssssesssssssssssssssssssssssssessses | evssene 649,735 |...133.585 667,925 500,000 633,297 (3,906) . 5593 [FA15.. 10/12/2011. | 02/15/2050.
087347 2G4 [Bethlehem PA GO BDS C........cooiiiriiiiciiriisisessisisssi s sssssssssssssssssnns | coseees 501,000 |...101.079 505,395 500,000 500,942 ((CI0) 1 TUUUPORRTOR IUPPUIRRORPPRROTN DO 5.146 |......5.120 | MNO1 11/07/2014. | 11/01/2034.
088281  CV 0 [Bexar County TEXAS = CTFS........oovvuiieriereiiieeisse sttt sssssssssssssssns | seneees 503,885 |...108.467 542,335 500,000 503,219 (131) [ covoerinerrenrirnenins [ e | e 5.755 |......5.639 | JD15 s 11/24/2010. | 06/15/2040.
167505 KH 8 | Chicago Il Board of EUCALION.............cccocuriiiiiicicsicec s ssssssssssssssssannns | eneees 488,940 82.598 412,990 500,000 489,489 439 | [ | o 6.138 |......6.314 | JDO1 2,558 30,690 |09/25/2014. | 12/01/2039.
180848 HY 2 | Clark County Nev For Issue: .506,250 |...116.155 580,775 500,000 504,212 (401) . .224 12/08/2010. | 07/01/2026.
196632 LE 1 | Colorado Springs ColOrade UHIILIES..............c.urrermurrermeremmerereremeresersineseseesssesssessssssssssssssssssssssssssses. | soeeees 471,250 |...110.172 550,860 500,000 474,669 Y7570 ST DOORRRRIRY PO 5738 |....6.125 28,690 |04/14/2011. | 11/15/2050.
206423 DP 7 |Concord New Hampshire SChOOI DiSt..............couuuriueeriiiiiiieriisiiiesiissiesissisesssss s sessesssessies | ceeeees 486,425 |...109.132 545,660 500,000 488,719 455 | i [ | e 6.000 |......6.200 30,000 | 12/21/2010. | 10/15/2040.
392684 DU 7 |Green Bay WISCONSIN REABV. .........cvurrvemiririiieiiseeiissiessis e sss s sss s ssssssssssssssssnas | ceseees 517,585 |...109.400 547,000 500,000 516,257 (U412 | [T OPTORRRRROII IO 5.900 |......5.407 | JDO1 . | ...cccccccene. 2,458 | oo 29,500 | 04/01/2014. | 06/01/2037.
416465 AM 4 |Hartford Connecticut StadiUm............c..ciuuuiiueriiriicriiessscie e | eneees 500,000 |.....95.633 478,165 500,000 500,000 e [ | | 5.375 |....5.375 ...11,720 | 02/19/2015. | 02/01/2042.
422190 BQ 4 |Health Care Auth Alabama 481,250 |...100.849 504,245 500,000 482,283 636 . 05/22/2014.| 11/15/2043.
442331 ST 2 |Houston Texas Pub IMPT Ref BONGS...........c.ccouvuuriiiriiriiicissciscisssssesssssssssssssssssnins | coneees 528,750 |...113.837 569,185 500,000 521,156 (1,494) | oo [ [ e 6.319 |....5.514 12/07/2010. | 03/01/2030.
483854  GN 9 [Kane Cook & DUPAGE COUNY ILL............cveeereeeeeeeeeeeeeeeeeeeseseseeeeeeesesssesessseesesnsssssesssesssssessssssssnnses | coneees 507,500 |...111.378 556,890 500,000 505,987 (300) [ cvveverererieeniinriins [ e | e 6.000 |......5.800 12/15/2010. | 12/15/2035.
57587A  EL 8 | MasSaChUSEtts St. HOUSING...........uvuruivermiiiriimeriseriseessse st ssssesssesesssesssssesssssssses e sessssssssssses | sesione 512,500 |...102.960 514,800 500,000 511,903 (B98) [ cvvvverercrreerirnerins [ e | e 5.000 |......4.668 06/30/2014. | 12/01/2045.
59333N  SW 4 | Miami-Dade Cnty Fla Bonds Series 2010D............cccccruiriinmierinnnieniissiesesssssiesssssssesssssssssenes | soveene 654,050 |...128.020 640,100 500,000 652,738 (1,312) [ oo [ e [ e 7.500 |......5.248 10/19/2015. | 04/01/2040.
626207  YM 0 |[Mun Elec Auth of Georgia Plant. .544,315 |...117.707 588,535 500,000 540,212 (975) X 33,275 | 10/11/2011. | 04/01/2057.
646108 PN 4 [New Jersey State HSG & MTG FiNl.........ooviuuiiiriiciericececsssise s | coneees ...102.337 511,685 500,000 505,226 (169) 5.250 |......5.100 26,250 | 06/24/2014. | 11/01/2046.
646136  XR 7 [New Jersey TransSpOratioN...........c..uriuuriurriuumiiiirriiiesiie s | ceenees ...105.866 529,330 500,000 546,777 (1,093) [ oo | eeeeriineiieesiiinenins [ e 6.561 5.835 32,805 | 05/28/2015. | 12/15/2040.
651779  BZ 2 [ Newport BEaCh Calfomia...........cc..urvuemreemrrimrreiserssesesseeesesesseessessssessssesssssesssessssesssssessssesssssessssseses | seseees ..128.073 640,365 500,000 630,067 (2,433) [ oo | eeeeeeisereenennenenn | oo 7.168 |......5.250 | JJO1. 15,730 07/20/2015. | 07/01/2040.
681663  CK 4 [ OMaha CONVENTION NE.........rvuuureeuriemsresseeeiseeessesessesesseesssesesseessssssssessssesssseesssssssssesssssesssesssssnsssesssns | seseees ..112.852 564,260 500,000 560,683 (2/488) | ..eoovvvereerriienenns | e [ e 7125 |.....5.070 | FAO1 14,844 35,625 | 01/20/2012. | 08/01/2040.
744434 CW 9 | PUDIC POWET NEDIASKA. ......vvvvvssirressoaserressisresssessesssesessssessessssssssssesssssssssssssesssssssssssssssssssssssssens | ooseres ...118.249 289,710 245,000 295,286 (1,509) [ oo | eervereineriesiinenins [ e 7.242 |....5.670 | JJO1. 8,872 8,872 | 03/31/2015. | 01/01/2041.
744434 CW 9 [ Public POWET NEDIaSKA............cc.riveuiiiiiiiiiis s sssssssssas | ceseees . ...118.249 301,535 255,000 305,229 (1,256) [ .oooovervennieniins [ e [ e 7.242 |....5.728 | JJO1. 9,233 9,233 | 05/21/2015. | 01/01/2041.
744438 AR 9 |Public Fin Auth WIS PKG REV.......ccocumiriiiiiriinnineinssississssisssssssisssissssssssissssssssssssssssssssnsses | evvene | oo | soveene T [ 1z ....99.841 499,205 500,000 498,196 B3 | s | e [ s 5.000 |......5.024 | MNOT | ....cocccenenuc 4,166 | ..o 24,007 | 11/18/2014. | 11/01/2044.
793323 LW 4 [ St. Petersburg FL Pub ULility...........ccooooiiiiiiiiiiiiiciincsssscssscssssssssssssssssssins | coneees A 1z ..114.210 571,050 500,000 502,915 (T18) [ oo [ | e 6.600 |......6.500 | AOO1 8,250 33,000 | 12/21/2010. | 10/01/2040.
873465 YF 9 |Tacoma Washington ULTD Tax GO Ref..........cccouueiiuicriiiiiiirisciiesiiscsisseesiesissssissssssenisssisnns | oeenee | oo | ceriiens L 1Z | s 483,140 |...112.844 564,220 500,000 485,978 LTI OO DUROOROROOPTON DO 6.000 |......6.250 | JDO1 2,500 30,000 | 12/22/2010. | 12/01/2040.
914115 ZP 8 |University Of CENtral ATKANSES...........cerveurirriieriieriiesisesssesssessssesssesssesesssesssssesssessssssssnesssenssses | connee | oo | eevvnen] | e 1Z ...102.330 511,650 500,000 497,662 85 | i | e | e 5.700 |......5.735 | MS01 9,500 28,500 |01/22/2014.| 09/01/2043.
927688  FZ 9 |Virgin Islands Wir & PWr AUN.........ccooiiiiiiiiisscisisssississsssisssisssssssessiesnnee | connie | oo | covsnninnns | e 1Z ...106.601 533,005 500,000 562,892 (3,225) [ ..o e | e 6.850 |......5.670 | JJOT .| ....ccccoo.. 17,125 | .o 34,250 | 10/27/2011. | 07/01/2035.
1199999. U.S. States, Territories & Possessions - Issuer Obligation: XXX 14,223,445 ..13,000,000 0 (18,890) 0 0 XXX XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). XXX 14,223,445 3,000,000 0 (18,890) 0 0 XXX XXX XXX XXX XXX
U.S. Special Revenue & Special A Obli and allN Obli of Ag and Authorities of and Their U.S. Political ivisi
31340Y LT 4 |Federal Home Loan Mtg. CMO SER 36D.........cccuireuuimemmremminesensssssessenssesessensssssesssessssessssessssesesssnses | avseens | ....................... 4 787 |...104.077 787 756 ....10.050 |....12.000 [MO..... 99 |07/01/1991. | 04/15/2020.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation: 787 XXX 787 756 0 0 0 0 0 XXX XXX XXX 0 99 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: 787 XXX 787 756 0 0 0 0 0 XXX XXX XXX 0 99 XXX XXX
Industrial & Miscell; (Unaffiliated) - Issuer Obli
001055 AD 4 |Aflac, Inc. ..129.293 646,465 500,000 507,808 (326) [ cvveovercriieriinnrins [ e | e 6.900 |.....8.747 |JD17... | covvrvici 1,438 | oo 34,500 |01/19/2010. | 12/17/2039.
001814 AR 3 |ANR Pipeline Co. ...129.444 388,332 300,000 303,090 (72| OO (SOOI I 9.625 |......9.120 | MNO1.. 4,813 28,875 | 07/01/1992. | 11/01/2021.
00817Y AG 3 |Aetnalnc. . ...125.903 629,515 500,000 488,378 529 | i | e [ s 6.750 |......7.000 [JD15.. | cccoviiniianne 1,406 | .............. 33,750 |07/28/2008. | 12/15/2037.
012873 AK 1 [AIberta ENergy LTD.....cccociivererireriierienriesisessiessssssssesssssssssessssssssesssssssssessssssssssessssssssssssssnsssnes | conenes | Lo | vevviees L 27 | i 544,830 |.....91.244 456,220 500,000 531,842 (2,011) | oo | e | s 7.375 |......6.600 | MNO1.. 6,146 36,875 | 07/17/2009. | 11/01/2031.
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020002 AU 5 |Allstate Corp Jr Sub Deb Glb ...110.000 550,000 500,000 506,314 (152) 05/18/2007. | 05/15/2057.
030955 AJ 7 |Ameritech Funding Corp ..113.929 569,645 500,000 520,120 (1,707) 11/16/2009. | 10/15/2027.
031162 AY 6 |Amgen Inc ...124.269 621,345 500,000 533,448 (1,492) 05/29/2009. | 06/01/2038.
035229 DC 4 |Anheuser Busch Cos Inc ...118.394 591,970 500,000 474,59 1,172 09/17/2008. | 09/01/2037.
03746A  AA 8 |Apache Finance Canada ...127.408 637,040 500,000 591,630 (6,565) 06/25/2010. | 12/15/2029.
038222 AG 0 |Applied Materials Inc ...107.896 539,480 500,000 602,951 (4,044) 06/27/2012. | 06/15/2041.
039483 AS 1 |Archer Daniels Midland Co ..122.579 612,895 500,000 500,000 - 09/29/2008. | 02/01/2031.
06849R AC 6 |Barrick NA Finance LLC ...81.231 406,155 500,000 574,222 (3,268) | oo | wevnneerinserneinnes | e 7.500 [ 0r.8.101 |MSA5.. | oo 11/06/2009. | 09/15/2038.
07284R  AA 0 |Baylor College Medicine ...103.682 518,410 500,000 462,133 1,227 08/26/2013. | 11/15/2046.
078167 BA 0 |Bell Telephone Co of Pennsylvania ...120.572 602,860 500,000 592,253 (5,909) 03/26/2007. | 08/15/2031.
079860 AD 4 |BellSouth Corp ...109.367 546,835 500,000 537,096 (2,349) 09/11/2009. | 10/15/2031.
081331 AF 7 |Belvoir LD LLC Military HSG. .....94.504 472,520 500,000 450,256 1,557 06/29/2011. | 12/15/2047.
084664  BL 4 |Berkshire Hathaway Fin Corp. ...116.707 583,535 500,000 502,263 (94) 02/22/2010. | 01/15/2040.
097023 AD 7 |Boeing Co ...131.693 658,465 500,000 520,844 (3,625) 09/27/2001. | 08/15/2021.
12189T  AX 2 |Burlington Northern Santa Fe L 117.715 588,575 500,000 526,481 (1,284) 04/23/2010. | 08/15/2036.
122014  AE 3 |Burlington Resources Inc ..127.767 638,835 500,000 531,202 (5,353) 07/01/1999. | 10/01/2021.
125509 AG 4 |Cigna Corp. ..117.012 585,060 500,000 507,203 (1,001) 07/01/1994. | 01/15/2023.
126117 AE 0 |CNA Finl. Corp. Deb ...118.193 590,965 500,000 499,390 86 07/01/1994. | 11/15/2023.
136375 BE 1 |Canadian Natl Railway Co. ..132.224 661,120 500,000 527,954 (1,361) 06/26/2009. | 07/15/2036.
141784 DK 1 |Cargill Inc ...115.019 575,095 500,000 512,870 (4,065) 05/19/2009. | 03/06/2019.
165087 AL 1 |Chesapeake & Potomac Tel (Verizon Virginia Inc) ..127.026 635,130 500,000 569,617 (5,034) 10/29/2004. | 10/01/2029.
172062 AF 8 | Cincinnati Financial Corp. ...122.686 613,430 500,000 566,149 (5,345) 05/07/2012. | 05/15/2028.
17275R  AD 4 |Cisco Sys Inc. 121977 609,885 500,000 494,610 234 05/01/2009. | 02/15/2039.
172967 EP 2 | Citigroup Inc 124217 621,085 500,000 603,469 (4,668) 08/02/2013. | 03/05/2038.
20030N  AX 9 |Comcast Corp ...124.120 620,600 500,000 588,317 (3,947) 06/25/2013. | 05/15/2038.
20825U AC 8 |Conoco Funding Co ...115.092 575,460 500,000 486,973 825 11/10/2008. | 10/15/2031.
209111 ES 8 |Consolidated Edison Co NY Inc. ..121.834 609,170 500,000 548,237 (2,231) 06/17/2010. | 08/15/2037.
219350 AR 6 |Coming Inc ...115.461 577,305 500,000 584,600 (4,102) 03/19/2012. | 08/15/2036.
252711C AL 6 |Diamond Offshore Dril .....68.364 205,092 300,000 296,187 147 02/03/2015. | 10/15/2039.
254010 AE 1 |Dignity Health ...102.588 512,940 500,000 523,810 (488) 10/15/2014. | 11/01/2064.
257867 AF 8 |Donnelley (R.R.) & Son: .....84.700 423,500 500,000 549,308 (3,208) 05/17/2006. | 04/15/2031.
260543 BJ 1 |Dow Chemical ...123.505 617,525 500,000 513,343 (965) 07/31/2008. | 11/01/2029.
26442C  AE 4 |Duke Energy Carolinas LLC ...124.149 620,745 500,000 520,010 (898) 02/22/2010. | 04/15/2038.
277432 AB 6 |Eastman Chem. Co ...122.191 610,955 500,000 500,000 - 16,615 07/01/1999. | 01/15/2024.
29364L AT 9 [ENtErgy GUIF SEALES INC.....eoovveeereeeeiereeseeieeeeeeeis s esesesseseseesssssessssssesesesssssssssenssssssssessssnnsnss | venees | oo | oevverens 1 ....99.975 499,875 500,000 500,999 (52) 10,300 03/09/2011. | 03/01/2035.
29736R  AC 4 |Estee Lauder Co Inc. ..120.771 603,855 500,000 504,828 (226) 3,750 09/18/2009. | 05/15/2037.
30161M AG 8 |Exelon Generation Co LLC. ...101.159 505,795 500,000 516,500 (695) 10/21/2009. | 10/01/2039.
316773 CH 1 |Fifth Third Bank ..139.243 696,215 500,000 510,432 (470) 04/08/2008. | 03/01/2038.
341081 FC 6 |Florida Power & Light ..121.745 608,725 500,000 500,714 (30) 02/22/2010. | 03/01/2040.
36962G 4B 7 | General Elec Cap Corp. ...136.307 681,535 500,000 643,354 (6,221) 08/22/2012. | 01/10/2039.
38141E N4 7 |Goldman Sachs GRP Inc. ...102.642 513,210 500,000 531,924 (1,376) 03/11/2013. | 03/15/2039.
39121  AE 0 |Great Riv Energy. ...103.901 519,505 500,000 454,240 2,034 04/22/2009. | 07/01/2038.
406216  AH 4 |Halliburton Co. .123.717 618,585 500,000 524,226 (4,720 10/19/2001. | 02/15/2021.
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41652P AB 5 |Hartford Healthcare Corp .550,470 |...108.339 541,695 500,000 550,322 (148) AO01.. 2,394 | - 12/03/2015. | 04/01/2044.
42307T  AG 3 |HEINZ H J FINANCE CO.......uvouiiiiiiiiiciiiiii i essniane | cniias ..115.729 578,645 500,000 493,580 385 MS15.. [ o 9,844 | .o 33,750 | 04/19/2006. | 03/15/2032.
428236 BR 3 [HEWlett PACKANT CO......uuuvvverueerisirieseesisesssssis s ssissssssssessssssssssssesssssssessssssssssssnns. | ooseees ...87.313 436,565 500,000 492,463 293 MS15.. 8,750 30,000 |07/10/2013.| 09/15/2041.
431116 AC 6 | HIGNMATK INC....iuieieiii s | crenis ...99.177 495,885 500,000 524,550 (968) MN15.. [ e 3,828 | oo 30,625 | 03/20/2012. | 03/15/2041.
437076 AS 1 [HOME DEPOL INC...oovrvveveerereeeeasreiisseeeesssseessssessssssessessssessssssessssssses s sessssses e sssssssesssssssssssssns | cseeees ...121.884 609,420 500,000 460,974 1,957 JD16... 07/17/2007. | 12/16/2036.
456866 AG 7 |Ingersoll Rand 125791 628,955 500,000 530,405 (5,234) FA15... 10/23/2001. | 08/15/2021.
459200 AG 6 |International BUSINESS MACHINE...........ccuururririiiiiii e | cereees ..123.654 618,270 500,000 500,442 (110) MNO1.. | ... 07/01/1994. | 11/01/2019.
46625H  HF 0 | Jp MOGaN CRaSe JPM.........uurveeumumreesmmarressssersssssssessssseesssssssesssssssesssssssssssssssessssssssesssssssesssssssessssssnens | connee ...127.456 637,280 500,000 597,453 (4,356) MN15.. 06/25/2012. | 05/15/2038.
500255 AN 4 | KONIS COMP....ouivuieieieieiieiiii ettt | crenis .98 490,555 500,000 474,793 1,450 JI5 | 13,750 [ v 30,000 | 05/09/2006. | 01/15/2033.
500472 AC 9 [Koninklike Philps EIECHONICS............rvveeermrrerirrreiierirreeiieseissesssisssessssssesesssssesssssssssssssssssssssnsnssses. | coveees ...115.939 579,695 500,000 597,062 (7,950) MST1 | e 10,026 | .vvvvvenne 34,375 | 04/03/2012. | 03/11/2028.
524908 R4 4 |Lehman Bros Holding, Inc. - - 500,000 - JUIT...| - 07/23/2007. | 07/17/2037.
534187  AX 7 |Lincoln National COm...........vuuuruemiuumiiumiiiiiiiiiiiiii it enssnsens | ceseees ..120.102 600,510 500,000 552,596 (15,026) JIOT | 21,875 | oo 43,750 | 12/27/2011.] 07/01/2019.
539830 AU 3 [LOCKNEAU MAIIN.......rvveereereeeererreesssreesssesseessscressssessesssessssssesssssssesssss s ssssssessessssssssssesnssses. | ceseres ..111.974 559,870 500,000 576,317 (3,191) MN15.. | ... 05/17/2013.| 11/15/2013.
540424 AP 3 | LOBWS COMP...ucuuiveiieiiriieiseiseiseeseesessessesssss st ss s s bbbt ensensnsas | srenis .. 115877 579,385 500,000 492,959 162 FAO1...{ ... 06/21/2010. | 02/01/2035.
548661 CL 9 [Lowes COMPANIES INCOMOTAE............rveeeurerreeesrmreeesssarreesssserssssssesssssssesssssessssssessssssessssssessssssseness | ceseres ...118.394 591,970 500,000 507,433 (357) AO15.. 02/22/2010. | 10/15/2036.
54909W AB 4 |Loyola University Chicago. ...103.609 518,045 500,000 471,469 1,077 JJo1.. 01/16/2014. | 07/01/2042.
56509T  CJ 1 [MapCo INC. (WIllBMS COS INC).......curvvverumreereuarreiaasreesssseressssersessssessssssessesssssssssssesssssseessssssessssssnes | coveees .....96.500 289,500 300,000 300,000 - JDo1... | ... 07/01/1992. | 08/11/2022.
577778 BF 9 | MY DEPE STOMES........cvuveieieiiiisiesi st s s en s nasssannans | seras ...104.609 313,827 300,000 300,137 (748) AO15.. 10/09/2001. | 10/15/2016.
58013M  EC 4 [MCDONAIAS COM.....vvvvrrerrreeessereesssarreesssesesssssssssssssssssssesssssssesssssssesssssssesssssssesssssssesssssssessssssssssssssnens | soseses ..117.305 586,525 500,000 515,565 (714) AO15.. 05/04/2009. | 10/15/2037.
580645  AF 6 [MCGIaW-Hill CO. INC......ovoeuuerveeeerriiesireeissseeiiseseeis s ssssss s snssssennees | ceseres ...113.326 566,630 500,000 479,351 947 MN15.. | ... ....32,750 | 03/05/2008. | 11/15/2037.
59023V AA 8 | Merrill Lynch & Co. Inc. ...135.678 678,390 500,000 504,363 (195) MN14.. 05/14/2008. | 05/14/2038.
59156R  AY 4 [MetLife INC. SI NTooommiiiieiiieiiirei e | cveeees AZ ...117.450 587,250 500,000 519,026 (758) FAOS... 05/31/2011. | 02/06/2041.
605417 BY 9 | MiSSISSIDPi POWET CO......couevuiiuiiuiiieieeieeiesiesissssssesssssesssssssssssssssssssssssssssssssssssssssssssssssenssons | anveens | oo | coneenen ] [ e 27 | oo 474,050 |.....80.061 400,305 500,000 476,097 927 AO15.. | ... 10/07/2013. | 10/15/2041.
611688 AA 0 [Monsanto Financial Canada Co..............rurmrrrmrrermresmerisesssesesesssssesesssssssesssassssssesssssssssssssssssesesssnes | seeeees 501,250 99.957 499,785 500,000 500,973 (50) JJ30....| ... . ....27,500 | 06/18/2010. | 07/30/2035.
617482 VO 2 [MOIGAN SEANIEY........veeeeerveeereieisarereessssreisssessesssesessssseessssssesssssssessessesssssssesssssssesssssssesssssseesssssnnens | enseees | oo | wesseeeenees | vereenes {48 I 573,404 |...123.655 618,275 500,000 565,489 (2,467) Q24 13,945 | oo 31,875 | 10/09/2012. | 07/24/2042.
637432 CT 0 | Natl RUIal ULIlIIES COOD........cveieeiieiririreiiiiseieisieieiscs et essess st essessensenss. | senss ..137.706 688,530 500,000 492,701 452 MSOT.. | oo 13,333 | cooins 40,000 | 04/17/2009. | 03/01/2032.
645767 AW 4 [New Jersey Bell TEIEPRONE CO.........vvururreeimirriiirrreesseessisssesssesssessssssesssssssessssssessssssssssssssnsessses. | coseres ...120.011 600,055 500,000 539,259 (2,830) MN15.. 4,906 39,250 | 08/11/2009. | 11/15/2029.
655664 AL 4 | INOFASITOM INC..ouivuiiiiirisiiciscieiii bbbt | cenis ..122.800 614,000 500,000 500,740 (33) JU15.... 16,042 35,000 |02/19/2008. | 01/15/2038.
670346 AH 8 [ NUCOT COMP...uvvvvvrearrreriaserissieessssessss s ssssss s sessssssessssses | csneees ...105.688 528,440 500,000 563,985 (2,920 JDO1... 2,667 32,000 |08/15/2013.| 12/01/2037.
677052 AA 0 [OgIEthorpe PWE COM GA.......uuvvvermurrisiieriscssisssessisssesessesesssssss s sessssssssssssessessssssssssessesss | coseees ...107.276 536,380 500,000 517,629 (710) MNOT. | oo 4479 | oo 26,875 | 08/26/2013. | 11/01/2040.
67740Q AG 1 |Ohio National FinancCial SVCS INC..........cccveuiiiiiiiiiiiiiiiciiesiesiesiesesesesesesess s | ceiis ..118.232 591,160 500,000 553,719 (3,503) MNO1..| ... 10/24/2011.| 05/01/2031.
683078  FQ 7 [ONAN0 HYAIO.......oooereeeereieiiereeeissneissessesssesseisssessessse s ssssssesnssies. | ceneres ...145.786 437,358 300,000 293,481 1,126 AO15.. 07/01/1992. | 10/15/2021.
6838BIX  AE 5 | OFACIE COMP.....evuiveuiruiraiiieiseiieiss st | nneas ...125.409 627,045 500,000 524,057 (1,079) AO15.. | ... 04/30/2009. | 04/15/2038.
693506  AQ 0 [PPG INGS. INCu.cvvvvoeoreeeenirresinaeressiesessseesessssesssssssesssssssessssssessssssssssssssessssssssessssssssssssssesssssssssssssans. | coveees ..127.078 635,390 500,000 526,924 (5,107) MNO1.. | ... . 10/09/2001. | 05/01/2021.
694476  AA 0 [ PACHIC LIfE COMP...cvuieuieeiesiisiieiicis s | 2iieees ...118.363 591,815 500,000 489,913 569 MS15.. 9,625 33,000 |02/09/2010. | 09/15/2033.
T1644E  AB 8 [Petro Canada.......evuevrieiiiiiiiiicicieie et | enrens ..127.435 382,305 300,000 300,646 (568) AOT5.. | e 5781 | v 27,750 | 07/01/1992. | 10/15/2021.
TATOB1  CY 7 [ PIZEE, INCervverrerrviorieiiis i s | cenenes ..137.716 688,580 500,000 549,662 (2,140 MS15.. 10,500 36,000 |05/29/2009. | 03/15/2039.
718154 CF 2 | PRIlIp MOITIS CO....ouvuiieiieniiiisii bbb | coiees ..117.883 589,415 500,000 513,831 (1,268) J15.. .. 11/27/2001. | 01/15/2027.
TA3674  AY 9 [Protective Life COM.........uuvveermeririirneiisineeiissesessssesis s sssesssssssssssns | ceneees ...131.896 659,480 500,000 623,763 (5,202) AO15.. . 08/02/2012. | 10/15/2039.
751277 AR 5 |Ralston PUriNg C0 - DEBS.........cooiiuuiiuiiiiiieeiee ettt | 2iseees ..128.184 512,736 400,000 407,985 (1,030) FAOT... [ oo 8,125 | oo 32,500 |07/01/1993. | 02/01/2023.
814120 AC 5 |Security Benefit Life INS CO........vvverirriiriiiirsiscssessissssssssessessssssssssessssssssssssssssssssssessens | coneees ..122.102 653,246 535,000 577,660 (2,404) AQOT.. [ o 9,964 | coovvvvvran 39,858 | 03/31/2006. | 10/01/2033.
824348 AL 0 [ Sherwin WIllamS COMPANY.........vc.uuurrrewemrrreesesreessssessessssiersesssesssssssessssssssssssssessssssesssssssesssssssesssssens | soseres ...126.501 632,505 500,000 531,116 (2,785) FAO1... 15,365 36,875 | 05/11/2007. | 02/01/2027.
828807 CE 5 | SIMON PrOPEMY GrOUD.......ovveeeeereeeeeeeeeeeeeeseeeeeesseeeeesssseeeessssesessessseessssssssessesssssessssssssessssssssssssessssssees | eoseres ..131.912 659,560 500,000 510,466 (435) FAOT... | oo 14,063 | ccovvvvvveenn 33,750 | 03/10/2010. | 02/01/2040.




€0l3

Annual Statement for the year 2015 of the Alliance Of TranSYIvanian Saxons

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 |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 B./A.C.V. Rate of | Rateof | Paid | Due & Accrued During Year Acquired Date
87612E AU 0 |Target Corp. 493,750 |...137.050 685,250 500,000 495,294 213 . . JU15.... 16,042 35,000 |09/30/2008. | 01/15/2038.
879240 AQ 2 |Tele COMMUNICAHONS INC...vuuvvruirvirariririeriesesieesesessssesssessese sttt sssesesse st sst s ssssesenes | ceeeees ...132.644 397,932 300,000 305,568 (814) 10.125 .9.310 [AOT5.. | oo 6,328 | ..o 30,375 | 07/01/1992. | 04/15/2022.
887264  AF 4 [ Times Mirror COMPANY.........cocivemiiriiiiisiiisiiss it | ennees ER— - 354,581 i [ | | 6.610 6.642 [MS15.. | - - 01/24/2006. | 09/15/2027.
89352L  AG 5 |Transcanada PIPEliNeS LTD.......cc..ociuuuiiuumriumiiienriiesiieseesesssesessesssses s ssssessssssse s ssssessssssssenenees | cessees ...124.390 621,950 500,000 520,854 (S1<10) OO DOTRRRTIRTIRON PO 7.700 8.655 |JD15... 1,604 08/21/2008. | 06/15/2029.
89420G  AE 9 |Travelers Property Casualty..............ccovuriiuriirciiriscciere s ssssan | ceiees ...122.665 613,325 500,000 540,046 (2,327) MS15.. | ... 9,297 06/25/2010. | 03/15/2033.
898384 AA 0 |Trustees Union College ...110.446 552,230 500,000 515,413 (553) . . MN15.. .3,406 02/20/2014. | 11/15/2043.
90131TH  AS 4 | 215t Century FOX AMET INC.....vvvvverereirieseeeieiisesseseeessee st sssss st esssssssssesssssssssessnes | svssene ...130.809 654,045 500,000 517,663 (2,407) [ coooevererernnrieeriene | eereeeeiserereeennenens | ceeene 8.875 .7.710 |AO26.. | ... 7,396 | .. 04/06/2015. | 04/26/2023.
906548  CH 3 [UNION EIBCHIC CO.......coooerieeiiiiiciiciiiissiie s ssssnses | eseees ...154.948 774,740 500,000 634,727 (5,805) [ ..oovvermierriiiniiins [ e [ e 8.450 5.968 [MS15.. | ....cceoeuuee 12,323 | oo 42,250 | 09/18/2009. | 03/15/2039.
909283  AB 9 [United Airlines PASS THRU TR 1991-A2.........couurrrummmmrrismnesresessesssssssssesssssssssssssssssssssssssesssssssens | coseees .....29.000 17,673 60,940 - 10.020 9.570 |MS22.. | - 07/01/1992. | 03/22/2020.
91324P  AX 0 |UnitedHealth Group INC...........ccoouuuiviriieciereccere s | crieins ..125.531 627,655 500,000 477,357 1,055 | oo | e | s 6.500 6.997 |JD15... 1,354 32,500 | 04/16/2008. | 06/15/2037.
918204 AT 5 |VF Corp. ...129.082 645,410 500,000 474,574 1,165 MNO1.. 5,375 32,250 | 07/17/2008. | 11/01/2037.
929160  AG 4 [VUICAN MBLEMAIS CO.......vvvevrverererareisaiereneseseseessss st ssss st ssss st sesssessssssenssssssenes | seseees ...105.000 525,000 500,000 516,461 (751) . . MN3T. | s 2,979 [ oo 35,750 |02/15/2008. | 11/30/2037.
92976G  AJ 0 |Wachovia Bak Natl ASSN..........ccc.ouriiiiiiiiiiiiiisiciissii s ssssssssies | sesens ...129.067 645,335 500,000 523,578 (1,070) [ coooeeerrrerneernnriens | eeremeesnneeseneernneens | ceeens 6.600 6.150 |JJ15.... 15,125 33,000 |03/29/2010. | 01/15/2038.
929903  AM 4 [ Wells Fargo/Wachovia COMp...........cuurvuuuruuumrrummereseerssnesessessssesssssessssesssssesssessssesesssessssssessessssssessnessssnses | sossees 11132 555,660 500,000 528,880 (TA75) [ oo | eevereiserireseinsenens [ cevene 5.500 .5.010 [FAOT... | coovvvrernene 11,458 | oo 27,500 |07/23/2013. | 08/01/2035.
94973V AH 0 | WEIIPOINE INC......ooveiiiiiiiciciecec s | crsiine .. 111.262 556,310 500,000 455,269 2,370 5.950 7.000 [JD15... | oo 1,240 | oo 29,750 | 05/14/2008. | 12/15/2034.
960402 AS 4 | WesStinGhouSe EIBC. COMP.......vuuuiiesiissieiisiesissesess st et sss sttt sttt ssssnnss | aneees ...119.944 599,720 500,000 515,793 (1,804) | oo [ | o 7.875 MS01.. 13,125 39,375 | 10/05/2001. | 09/01/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: 54,419,145 XXX 58,878,926 50,950,521 52,359,024 0 [ (160,694) 0 0 XxX XXX | e 884,673 | ......... 3,436,597 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 54,419,145 XXX 58,878,926 50,950,521 52,359,024 (V] (160,694) 0 0] XXX XXX [ s 884,673 | ......... 3,436,597 XXX XXX
Totals
7799999. Total - Issuer Obligation: 69,244,202 XXX 74,386,178 ..64,951,277 .....(181,730) 0 0 XxX XXX XXX ..1,099,836 4,185,633 XXX XXX
8399999. Grand Total - Bonds 69,244,202 XXX 74,386,178 ..64,951,277 ....(181,730) 0 0] XXX XXX XXX ..1,099,836 4,185,633 XXX XXX
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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 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19
Rate per
Fo Share Used to Current Year's Current Year's Other- Total Change in NAIC
rei Par Value per Book/Adjusting Carrying| Obtain Fair Amount Received Nonadmitted Declared | Unrealized Valuation (Amortization) / Than-Temporary B/AC.V. Total Foreign Exchange |  Desig- Date
CUSIP Identification Description Code | gn| Number of Shares Share Rate per Share Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Accretion Impairment Recognized (15+16-17) Change in BJA.C.V. nation Acquired

NONE




ci3a
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SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
F Rate per Current Year's Other- NAIC
or Share Used Than-Temporary Total Change in Total Foreign Market
ei Book/Adjusted to Obtain Fair Amount Received | Nonadmitted Declared| Unrealized Valuation Impairment B/ACV. Exchange Change in | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year but Unpaid Increase (Decrease) Recognized (13-14) B./AC.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
013817 10 1 [AICOA INCeroevooveereeeceeeooeaee e ssss s se s sssssssssesnessssssssnns | sessnsnn | ooe 1,000.000 9,870 9.870 9,870 27,950 120 (5,920) (5,920) L | 09/10/2008.
026874 15 6 | American Internation Group Inc. - Warrant (WTS) 13.000 309 23.760 309 (11) (11) L | 01/25/2011.
026874 10 7 |American International Group Inc 25.000 1,549 1,549 30,020 20 149 149 L | 12/18/2002.
149123 10 1 | Caterpillar INC........cvceveeirrvececiinr s | sesssiins | o 500.000 33,980 33,980 34,450 1,470 (11,785) (11,785) L | 08/22/2008.
166764 10 0 |ChevronTexaco Corp. 500.000 44,980 44,980 30,720 2,140 (11,110) (11,110) L | 03/03/2005.
247361 70 2 |Delta 2,963.000 150,194 150,194 126,490 1,333 4,444 4,444 L | 11/07/2014.
264411 50 5 |Duke Realty Co 1,000.000 21,020 21,020 23,366 890 820 820 L | 04/24/2008.
26441C 20 4 |Duke Energy Holding Corp. 870.000 62,109 62,109 41,399 2,819 (10,571) (10,571) L | 07/28/2003.
B1392K  ER 3 [ KEY COP..uuuieiiivieiiisiaiaesriiiissis s ssessssss e sesssssss bbb | e 1,120.000 14,773 14,773 402 325 (213) (213) L | 07/01/1997.
369604 10 3 |General Electric 1,000.000 31,150 31,150 28,700 920 5,880 5,880 L | 10/23/2003.
459200 10 1 |Intemational Business Machines 800.000 110,096 110,096 12,462 4,480 (18,256) (18,256) L | 07/01/1997.
46625H 10 0 | JPMorgan Chase & Co 1,624.000 107,233 107,233 75,588 2,728 5,603 5,603 L | 02/14/2001.
742718 10 9 |Procter & Gamble 800.000 63,528 63,528 7,939 2,106 (9,344) (9,344) L | 07/01/1997.
88579y 10 1 |3M Company. 400.000 60,256 I 60,256 31,308 1,640 (5,472) (5/472) L | 11/29/2005.
92343V 10 4 |Verizon Communications (IDEARC INC).........ccuiiinirimrisiiiiiissssissiissssssssssssssssssssssssssssssssssssssssssssssesnes | s 488.000 22,555 | oo 46.220 22,555 26,776 1,081 (274) (274) L | 07/01/1997.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated). 733,602 XXX 733,602 497,570 0 22,072 0 (56,060) 0 (56,060) 0 XXX XXX
Common Stocks - Mutual Funds
92204A 50 4 |Vanguard World Funds Health Care. 500.000 66,440 66,440 52,535 1,619 3,645 3,645 L | 04/09/2014.
92204A 50 4 |Vanguard World Funds Health Care. 500.000 66,440 66,440 64,944 1,496 1,496 L | 08/24/2015.
92204A 70 2 |Vanguard Information Tech 500.000 54,145 54,145 46,685 2,637 1,905 1,905 L | 06/03/2014.
92204A 70 2 |Vanguard Information Tech 400.000 43,316 43,316 44,420 (1,104) (1,104) L | 05/20/2015.
92204A 70 2 |Vanguard Sector INAEX FUNGS..........cocuvuweeuiiiiiiiiiisiissisisisesssessssissss s ssssssssssssssssssssssssssses | cossseees 1,000.000 108,290 ....108.290 108,290 67,410 3,810 3,810 L [ 02/07/2012.
9299999. Total - Common Stocks - Mutual Fund: 338,632 XXX 338,632 275,994 0 4,256 0 9,752 0 9,752 0 XXX XXX
9799999. Total - Common Stock 1,072,234 XXX 1,072,234 773,564 0 26,328 0 (46,308) 0 (46,308) 0 XXX XXX
9899999. Total Common and Preferred Stock. 1,072,234 XXX 1,072,234 773,564 0 26,328 0 (46,308) 0 (46,308) 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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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. States, Territories and P

416465 AM 4 |Hartford Conneticut Stadium 02/19/2015........ | William Blair. 500,000 500,000 [ ..ovorerireerrieiseieienieer s

744434 CW 9 |Public Power Nebraska 03/31/2015.. William Blair. 296,795 245,000 4,682

744434  CW 9 |Public Power Nebraska 05/21/2015........ | William Blair. 306,485 255,000 7,489

646136  XR 7 [ New Jersey TranSPOrAtiON..........c.ouiereuuiuirermiiseirisreseieissieeseeeisesseseesesssse st sse s ees s ssesssessennes 05/28/2015........ | William Blair 547,870 500,000 [ .oevrereeeieireeeereeseeeeseeenes 15,218

651779  BZ 2 |Newport Beach California 07/20/12015.. William Blair 632,500 500,000 2,190

59333N  SW 4 |Miami-Dade Cnty Fla Bonds Series 2010D........ciermrirermneiarsimrssersssessssssssssssssessesssssssssessssessseas 10/19/2015........ | William Blair. 654,050 500,000 2,188

1799999.  Total - BONAS - U.S. StAtES, TEITOMES & POSSESSIONS. ... vureuiruieiereisstisiesseresssresersessstessss s sms s s seas & eeseesseeeesoEE e oEE SR eS8 £EfeEE R £EE SR £Ef SRS f£EE SR f£EE 48 £ £ E S0 E SR A E£EEEEfEEESEE 0 EEEE L0 E S SEE 08 ee bR ehfeb et st ren et ens ettt | cesenssnsnnsensssn st sen s 2,937,700 2,500,000 | ..o 31,767
Bonds - Industrial and Miscell

25271C AL 6 | Diamond Offshore Drill 02/03/2015........ WM BIAI......eov e 296,040 300,000 5,273

41652P  AB 5 |Hartford Healthcare COm...... .o snssneenes 12/03/2015........ WITAM BIIF. .ot 550,470 500,000 5,347

3899999. Total - Bonds - Industrial @nd MISCEIIANEOUS. ...ttt 8 eeh bbb 846,510 800,000 | ..o 10,620

8399997, TOtAl - BONMAS = PaAM 3.ttt 8080 E SR fE1eE1EEE SR e EEEE L oEE R fEEEoEE e E e R EEf oL E R £EE oL EEEfSEE LR EE SR e E LR f e E e £EE SRR RS E £ EE e £EE SRR EE Rt E e e feE e st Rttt | eerient et 3,784,210 3,300,000 | .o 42,387

8399999, TO1AI = BOMMAS.......iiiiiieiiit itttk EE e £hEe0EeLEE kL E LR L E L LS E LR L E Lo E L L E L E R E L L bk ek enE bbbt | it i 3,784,210 3,300,000 | oo 42,387
Common Stocks - Mutual Funds

92204A 50 4 |Vanguard World Funds Health Care............c.coeuevmiincinrincinincencseseeesceesienes 08/24/2015........ WIITAM BIAIT......vvo et 500.000 64,944 XXX e

92204A 70 2 |Vanguard Sector Index Funds 05/20/2015........ WM BRI .. 400.000 44,420 XXX

9299999. Total - COMMON SOCKS = MUIUAI FUNGS. ...ttt ff ek bbb 109,364 XXX

9799997, Total - COMMON STOCKS = P 3..........coooviiiieieiiiiiieiei ettt st s st sssessesse etebsssssssssessessssessessessessesesses st ansesses e s st s sessessssessessessnsensessessnsses 109,364 XXX

9799999.  Total - COMMON SEOCKS. ....vuivrieiieiaiiieiisie s 109,364 XXX

0899999. Total - Preferred and COMMON STOCKS...............c.overereverrereereeeieseeseesisseeeeesesseeseeessesssesessessessessesesaesesnen 109,364 XXX

9999999. Total - Bonds, Preferred @nd COMMON STOCKS...............c..uivueiieuiiieeiiieriseiesieissieereeeesesisenesseee s s seseetasee | etisessseesssesssee st eseesseesseeeseees e s e s eeE s eee Lo st E b e b et L oL e s e e e R e L1 Es 4R e L0 e s e bbbt e bbbt e e eaten s ehesesesetas e s bee b essen et ensins b sirensens | onebiesienes s st iinesiees 3,893,574 XXX
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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 19 20 21
1 12 13 14
F Current Year's Bond Interest /
or Unrealized Other-Than- Stock
el Prior Year Valuation Current Year's Temporary Total Change in Book/Adjusted Total Gain Dividends Stated
g| Disposal Number of Shares of Book/Adjusted Increase (Amortization) / Impairment BJA.C.V. Carrying Value at (Loss) on Received Contractual
CUSIP Identification Description n Date Name of Purchaser Stock Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) Disposal Date Disposal During Year | Maturity Date
Bonds - Industrial and Miscell
37247D AB 2 |Genworth Financial Inc. .. | 02/12/2015. | William BIAI...........ovvrrirrirrinricricricriccninsinnisninnes. | cenrinsinsinsiinninnes | e 452,735 | .0.....500,000 | .......... 465,000 473,719 0 473,719 || (20,984) | ... (20,984) | ......... 5,688 | 06/15/2034.
360008 AA 4 |FultonCap TR 1 .. | 07111/2015. | Full Call 475,500 482,279 0 482,279 | ..o | el 17,721 | 17,721 | ....... 29,703 | 02/01/2036.
24702R  AF 8 |Dell IncNT. .. | 10/21/2015. | William Blair. 433,355 446,473 0 446,473 | .o | 1(30,223) | (30,223) 3,493 | 04/15/2038.
976843 AX 0 |Wisconsin Public Service .. | 11113/2015. | Full Call 992 0 992 8 97 | 07/01/2023.
066365 BX 4 |Bankers Trust NY Corp .. | 11/15/2015. | Matured 499,910 0 499,910 90 |.......37,500 | 11/15/2015.
3899999. Total - Bonds - Industrial and Miscellaneous. 1,869,985 | ........ 2,001,000 1,903,373 0 0 0 1,903,373 [....cceeee...0 | ......(33,388) | ........ (33,388) ..... 106,481 XXX
8399997. Total - Bonds - Part 4. 1,869,985 | ........ 2,001,000 1,903,373 0 0 0 .1,903,373 ..01....(33,388)] ........(33,388) | ..... 106,481 XXX
8399999. Total - Bond: 1,869,985 | ........ 2,001,000 1,903,373 0 0 0 .1,903,373 .0 ]......(33,388) ] ........(33,388) | ..... 106,481 XXX
Common Stocks - Industrial and Miscell
459200 10 1 |International Business Machine: | . ‘ 05/20/2015. | William Blair. 200.000 34,736 XXX 3,114 32,088 (28,974) (28,974) 32,088 XXX
9099999. Total - Common Stocks - Industrial and Miscellangous.............cc.cccocovcesrieee. 34,736 XXX [ 3114 | i, 32,088 | ........ (28,974) ] oo (] [P 0 o (28,974) 0 32,088 0 XXX
9799997. Total - Common Stocks - Part 4. 34,736 XXX 3,114 32,088 (28,974) 0 0 (28,974) 0 32,088 0 XXX
9799999. Total - Common Stock: 34,736 XXX 3,114 32,088 (28,974) 0 0 (28,974) 0 32,088 0....31622 | o 31,622 XXX
9899999. Total - Preferred and Common Stocks 34,736 XXX 3,114 32,088 (28,974) 0 0 [ (28,974) 0 32,088 0 .31,622 XXX
9999999. Total - Bonds, Preferred and Common Stocks 1,904,721 XXX [ 1,875,803 1,935,461 (28,974) 0 0 (28,974) 0 .1,935,461 .(1,766) | ..... 106,481 XXX
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Sch.D -Pt. 5
NONE

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

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

E15, E16
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SCHEDULE DA - PART 1

ecember 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Owned D
6 7 8

1 2 Codes 5 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 onBond 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 B.JA.C.V. Par Value Actual Cost Default and Accrued Rate of Rate of Paid During Year Interest
U.S. Government Bonds - Issuer Obli
First American Government Obligation Fund ‘ ........... | .. | 06/29/2012. | William Blair & Co. 01/01/2016. | .......... 11,358,267 | oo e Lo [ e | i 11,358,261 | ......... 11,358,261
0199999. U.S. Government Bonds - Issuer Obligation: ...11,358,261 0 0 0 .11,358,261 .11,358,261 0 0 XXX XXX
0599999. Total - U.S. Government Bonds 11,358,261 0 0 0 .11,358,261 .11,358,261 0 0 XXX XXX
Bonds - Industrial & Miscell (Unaffiliated) - Issuer Obli
Repurchase Agreement ‘ ........... | . | 12/15/2001. | Key Bank 01/01/2016. | ... .2,515,000 2,515,000 2,515,000
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: .2,515,000 0 0 0 2,515,000 2,515,000 0 0] XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) .2,515,000 0 0 0 2,515,000 2,515,000 0 0 XXX XXX
Total Bonds
7799999. Subtotals - Issuer Obligation: 13,873,261 0 0 0 .13,873,261 .13,873,261 0 0 XXX XXX
8399999. Subtotals - Bonds oo 13,873,261 0 0 0 13,873,261 | .........13,873,261 0 0 XXX XXX
9199999, Total = ShOt-TEMM INVESIMENES. .........cvrvriciciieieieiieeieiei et ess e s s essensessanss fetsassassesese s eesessesses s e ae s et e s s ensassassas s st esnsessessessassassansassansansns | bovsesnes 13,873,261 0 0 (L] P D..0, S [P 13,873,261 0 0 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

4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Code Interest Received During Year Year Balance *
Open Dep
Key Bank - Checking. 127 Public Square Cleveland, Ohio 44114 84,988 | XXX
Key Bank - Reward Checking 127 Public Square Cleveland, Ohio 44114 . 15,183 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 100,171 | XXX
0399999. Total Cash on Deposit: XXX XXX 0 0 100,171 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX e 25 | XXX
0599999. Total Cash XXX XXX 0 0 100,196 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 74,191 | 4. April 33,312 | 7. July. 104,241 | 10. October. 41,702
2. February. (56,910) | 5. May. 7,389 | 8. August 100,129 | 11. November. 53,685
3. March 71,965 | 6. June 54,531 | 9. September. 650 | 12. December. 100,171

E26
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Sch. E - Pt. 2
NONE

Sch.E -Pt. 3
NONE

E27, E28
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