0 O R O

U.S. Financial Life Insurance Company
201 - Statement {Annual, Quarterly and Combined)

LIFE AND ACCIDENT AND HEALTH COMPANIES—ASSOCIATION EDITION

ANNUAL STATEMENT
For the Year Ended December 31, 2015
of the Condition and Affairs of the

U.S. FINANCIAL LIFE INSURANCE COMPANY

NAIC Group Code _ 0968 0968 NAIC Company Code 84530 Employer's ID Number 38-2046096

(Current) ] (Prior)
Organized under the Laws of Ohio State of Domicile or Port of Entry Ohio Country of Domicile United States of America
Incorporated/Organized:_September 30, 1974 Commenced Business: _September 30, 1974

Statutory Home Office: 4000 Smith Road, Suite 300, Cincinnati, Ohio 45209
Main Administrative Office: 525 Washington Boulevard Jersey City, New Jersey 07310 35" Floor - Telephone Number: (201) 743-5073
Mail Address: 525 Washington Boulevard Jersey City, New Jersey 07310 — Controllers 35" Floor, Telephone Number: (201) 743-5073
Primary Location of Books and Records: 525 Washington Boulevard Jersey City, New Jersey 07310 - Controllers 35" FL Telephone Number: (201) 743-5073
Internet Website Address: www.usfli.com
Statutory Statement Contact: Nicholas Gismondi, Vice President, (201) 743-5073

E-Mail Address: controllers@axa.us.com Fax Number: (201) 743-5006
OFFICERS
ANDERS BJORN MALMSTROM RONALD PAUL HERRMANN # JOSHUA ETHAN BRAVERMAN
Chairman of the Board President and Chief Executive Officer Executive Vice President, Chief Financial

Officer and Treasurer

ANDREA MARIE NITZAN DOMINIQUE BAEDE WILLIAM CASILL
Executive Vice President, Senior Vice President and Actuary Senior Vice President and Actuary
Chief Accounting Officer and Controller

KEITH ELLIOTT FLOMAN ADRIENNE AIMEE JOHNSON DENISE TEDESCHI
Senior Vice President and Appointed Actuary Senior Vice President and Assistant Vice President and Secretary
’ Chief Auditor
DIRECTORS

JOSHUA ETHAN BRAVERMAN RONALD PAUL HERRMANN # NICHOLAS BURRITT LANE

ANDERS BJORN MALMSTROM TODD PAUL SOLASH
State of ............. New Jersey.............

} ss

County of .......... Hudson..................

The officers of U.S. FINANCIAL LIFE INSURANCE COMPANY being duly swomn, each depose and say that they are the described officers of the said reporting
entity, and that on the reporting period stated above, all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or
claims thereon, except as herein stated, and that this statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full
and true statement of all the assets and liabilities and of the condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and
deductions therefrom for the period ended, and have been completed in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures
manual except to the extent that: (1) state law may differ; or, (2) that state rules or regulations require differences in reporting not related to accounting practices and
procedures, according to the best of their information, knowledge and belief, respectively. Furthermore, the scope of this attestation by the described officers also includes the
related corresponding electronic filing with the NAIC, when required, that is an exact copy (except for formatting differences due to electronic filing) of the enclosed statement.
The electronic filing may be requested by various regulators in lieu of or in addition to the enclosed statement.

RONALD PAUL HERRMANN ANDREA MARIE NITZAN ] _KEITH I_:'LLIOTT FLOMAN
President and Chief Executive Officer Executive Vice President, Senjor Vice President and Appointed Actuary
Chief Accounting Officer and Controller

DENISE TEDESCHI
Assistant Vice President and Secretary

Subscribed and sworn to before me this a. Is this an original filing? Yes (x) No ()
day of _February, 2016 b. Ifno, 1. State the amendment number
2. Date filed
3. Number of pages attached




Annual Statement for the year 2015 of the US FINANC'AL LlFE |NSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@@SUNY SECUMHES........cvueeveecircirciiciiciic et ssiesiesssssssssssnnes | eeeseesseeens 23,464,917 |............ 45 | s 23,464,917 | .o (V10 [ 23,464,917 | ............ 45
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt @QENCIES........c.vrrerrereirrrrneeeesreressenssseinns | seseesssessssessssssessessnnes [ I 0.0 | oo [0 [0 (0] 0.0
1.22 lIssued by U.S. government sponsored agencCi€s.........oeevveererrerens | orvvevesenens 8,149,408 |............ 16 | e 8,149,408 |....cccccovverrererne. (0] I 8,149,408 |............ 1.6
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKED SECUMHES).....vvuvvvereureaieiiiiiseiseiseise e ssessnies | seesessnessees 8,833,154 |............ 1T | 8,833,154 | .o (01 [ 8,833,154 |....ccc...e. 1.7
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............cccceeees | veereereernernreneireirnenens (V1 PR (00 (01 (0 (V1 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.............ccccceeveeieiceinns | cvveiresieeeeess (V1 I 0.0 [ oo [0 O (01 (1 I 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............ccocveeeveneerieeererienes | cevveeieiieiniens 597,357 | ..o 0.1 | oo 597,357 597,357 | ..o 0.1
1.512 Issued or guaranteed by FNMA and FHLMC............ccoovvivminns | covvenrivnriinnenns 243768 |........... 0.0 [ oo 243,768 243768 |........... 0.0
1513 Al ONEE ..ot snsnsnsss | svsesssssssssessssssssessnes (V1 PR (00 (01 (0 (01 PR 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | coovvrrninrnrirsininns (1 I 0.0 | oo [0 [0 (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 Ling 1.521.........cccouerrvreierrenieeneenies | o (1 I 0.0 [ oo [0 [0 (1 I 0.0
1,523 All ONE ..ottt snsssssenes | sesessesssssneans 336,175 |............ (01 T 336,175 | .evreeererirrieinn (V18 336,175 |............ 0.1
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDII SECUMHES)......ourvveireireieei et | ceseeiieeens 369,487,318 |.......... 712 | e 369,487,318
2.2 Unaffiliated non-U.S. securities (including Canada) ...64,993,292 | .... ..64,993,292 |....
2.3 Afiliated SECUMLIES.......cuucvreerricicieieieteeri et senens | crbeeineeseninss e sensessees 0 {00 | o 0
3. Equity interests:
3.1 Investments in mutual funds..........ccocveenininenininnennnensenesnnes | e 0 e 0.0 | i 0
3.2 Preferred stocks:
321 AFIIEE. ...

© o N o

. Total invested assets

3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):

331 AfIIATEA. ..o
3.32 Unaffiliated.......cccovrirriirrieesccecs e
Other equity securities:

341 AFIIEE. . ...
3.42 Unaffiliated.......coveeeeeeieee et
Other equity interests including tangible personal property under lease:
351 AfIIATEA. ..o e
3.52 Unaffiliated.......coovvrerieiiririe et
Mortgage loans:
4.1 Construction and land development
4.2 AGHCURUIAL ..ottt nes
4.3 Single family residential Properties............covruermenreresinsnessiessseseeeenes
4.4 Multifamily residential properties.
4.5 COMMETCIal I08NS.........vvvrirrirrirriseinsieie st ssessnes
4.6 Mezzanine real estate 10aNS..........c.vvueerininiineieiieeisee e
Real estate investments:

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

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

satisfaction of debt)
CONFACE IOANS........eeeeie ettt nen
DEMIVALIVES. ...t

3.3

34

3.5

53

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

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

............ 0.0
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Annual Statement for the year 2015 of the US FINANC'AL LlFE |NSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

3. Current year change in encumbrances:

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

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

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

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

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

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

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

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

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

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

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

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

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

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

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

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

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

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

Other Long-Term Invested Assets

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

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

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

Capitalized deferred interest and other:

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

Unrealized valuation increase (decrease):

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

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

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

o | | |©

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

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

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

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

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

o |o | |©

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

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........ccu ettt sttt s bbb £ E bbb R bbbt 500,224,187

Cost of bonds and stocks acquIred, Part 3, COIUMN 7...........c.cuiuiieiiiee ettt sttt bbb bbb e bbbt bbb bbbt st enas 79,167,388

ACCTUAL O QISCOUNL. ...ttt ettt bbb s bbb b s bbb s s a s b st b st b A2 s b bt bbb b s bbbt n s bbb st sns 201,196

Unrealized valuation increase (decrease):

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

Total gain (10ss) on disposals, Part 4, COIUMN 19.........cciiiieiicieiectei ettt bbbt bbbt bbb bbb bbb bbb bbbt bbb es bbbt 587,849

Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.ciiieiiiiiiieie sttt s et 99,115,905

Deduct amMOrtiZation Of PIEMIUM..........c.c.uciieieiieiicicie sttt bbb bbbt bbb s b bbb bRt bbb e bbb bbbt bbbt en bt baen s 968,696

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

o o o |©

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

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

Book/adjusted carrying value at end of current period (LINS 142+3+4+5-8-T+8-9)..........cccoorriiriierieieiietsee e es sttt s et n et een 480,096,019

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

Statement value at end of current period (LINE 10 MINUS LINE 11).......ovivriieiieiciieeece ettt s bbb bbb sa bbb es st en s e s snnaenas 480,096,019
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Annual Statement for the year 2015 of the US FINANC'AL LlFE |NSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. 32,211,682 ...35,549,245 35,358,727 ...30,187,422
Governments (Including all obligations 2. Canada.....ccocoenrnrenrnnenns | e 4,383,487 | oo 4945478 | oo 5,104,710 | oovvrerenciens 4,000,000
guaranteed by governments) 3. Other Countries.........coocevveiee | covrviiiciiiiienaes 4449667 [ ..o 5,138,940 | oo 4,837,520 [ .o 4,000,000
4. TOtAIS.cooveererrresssrresnrriesnnes | coneeeessssreennees 41,044,836 | ..cooovriiiinnienns 45,633,663 [ ..o 45,300,957 [ .o 38,187,422
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....ooveiieisieiiseireisinis [ [0 [0 0 ] 0
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtalS....ooveiieiriersririeinnnis [ 0 e [0 R 0 ] 0
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals...ooonsiisiiscissiniiens | v, 243768 | ..o 276,057 | .o, 238,559 | .o, 246,807
Industrial and Miscellaneous and Hybrid 8. United States........ccoevevevees | covereieiceienns 369,823,493 | ..covvirea 384,604,431 | oo 371,715,501 | oo 372,524,175
Securities (Unaffiliated) 9. Canada......coooeveemereerneriiinns | e 18,223,283 | ..oovverereennen. 18,571,836 | ooevverrrreennne. 18,291,772 | oo 17,997,000
10._Other COUNtries. ..ooueeeersrreees | corensnriiissnieens 46,770,009 | ..coooorviosnnnenns 47,823,322 | oo 46,897,162 [ oo 46,726,000
11, Totals.onniisinnsiissiin v VKT RN ACT — 450,999,589 | ..coccoviiinieens 436,904,435 | ..oocovviiienns 437,247,175
Parent, Subsidiaries and Affiliates 12, TotalS....coveeeeeeceeerceeeeceee L (01 U (01 U (01 O 0
13. Total Bonds.......ocesssseensssnee | covieniciiinnnn 476,105,389 | ...coooosnrriennee 496,909,309 | ..cooovveiisnieens 482,443,951 | oo 475,681,404
PREFERRED STOCKS 14. United States......oouevvrmmceeens [ covrnmeriinnciiene. 3,990,630 | cvevrrnrrerienenns 3,596,250 | .cveernnrrrreeeens 3,990,630
Industrial and Miscellaneous (Unaffiliated) 15. Canada........ccoeveeeerierrienes | e 0 | 0 | 0

Parent, Subsidiaries and Affiliates

19. Total Preferred Stocks....... [ ..ccooccvvviiieennee. 3,990,630 | oo, 3,596,250 | oo, 3,990,630

COMMON STOCKS 20. United States.........cveeeeenneees | vmreeeemneriiinnceesnerinneenns 1 O (U R 0

Industrial and Miscellaneous (Unaffiliated) 21, Canada.......ccooeeerererreieins | e (O U [0 T 0
22. Other CouNtries. .....coccvveivense | ovviensiisiiicsciesiresis 0 |, 0], 0

23. TotalS....ooveeieisisisicsiens | e (O O 0 i 0

Parent, Subsidiaries and Affiliates 24, TotalS...ooveieesiieisciicieens | 0 ], 0 ], 0
25. Total Common Stocks....... | .ccoocivviisiicsiiiiiciicinnn, 0 [ 0 i 0

26. Total StoCKS...umseeuesisiursnans | covviniiiiienn, 3,990,630 | oo, 3,596,250 | ccoovvveiiiens 3,990,630

27. Total Bonds and Stocks.... | ................... 480,096,019 [ .cooovrvrerernnes 500,505,559 | ......vvveereens 486,434,581
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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 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

U.S. Governments

............................ 6.2
............................ 0.0
............................ 0.0

4.1
4.2
43
44
4.5
46
4.7

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

Totals

5.1

5.3 NAIC 3. | oo (U [ (U (U (U N | B IO (U 0.0 [ i) (U 0.0 [ oo [V 0
5.4 NAIC ... | s [V [ (U (U (U RSO | B OO (U 0.0 [ i) (U 0.0 [ oo [V 0
5.5 NAIC 5o | s [V [ (U (U (U RSO | B OO (U 0.0 [ i) (U (O [V 0
5.6 NAIC B...oooovverrririiicsicsisssissssnssssssssssssssssssssssssis | s 0] i 0] s 0] i 0 i |, (O OO 00 | (U8 IO 0.0 | 0] i 0
5.7 TOHAIS......ceeei s | s 86,308 [ ..o, 137,018 | i 20442 | oo (O R |1 [FPRRR 243,768 | ..o, 00 [, 314,887 | ., 01 | 243,768 | oo 0

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




Annual Statement for the year 2015 of the US FINANCIAL LIFE INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years [ Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
B.1 NAIC oo snssnnns | eessesssesens 51,986,430 | ..cccooevrene 74,950,928 | ............. 132,578,633 | ... 26,496,911 [ cooovvernnd (VN [ 286,012,902 | ...cooverrerrrrrrnene 576 [ 318,267,488 259,591,531
B.2 NAIC 2. | eeiiesisnsens 20,611,342 | oo 39,149,272 | ..o 86,857,454 | .............. 12,789,951 | oo (VN [ 159,408,019 [ ..o 321 [ 145,003,045 135,967,728
B8.3 NAIC 3i.oooiseeeses sttt ssssssses | sessssinssssnnns 1,758,754 | ...ovvvvvrnve. 761,615 | oo (U I 900,000 | veovrvrerrrriieerirnninne (U [ 9,820,369 |...covevrerriinriiins 2.0 [ 15,762,428 0 [, 9,820,369
B.4 NAIC 4ot sssssssenssss | sresssessssessssssssssssans 0 [ o0 | e | eeciieieen0 | 0 | e (U 0.0 [ 3,030,413 B | s 0
B.5 NAIC 5ot essss st esssssssssenssss | stsessssnsssssssssssssnsssans 0 [ o0 | e | 0 | 0 | e 0 0 [ ) O O 0
B.8 NAIC B...oooevvireesrss e sssssssssssssssssssssssssessssssssnnens | ssssssssssssssssans 215,500 | oo |0 [0 | 0 [ 215,500 0 [, 240,172 0 [, 215,500

6.7 Totals...

..14572,026 | .... 455,456,790 |.

482,303,546 405,595,128

Hybrid Securities
71
7.2
73
74
75
76 O

90IS

8.1
8.2
8.3 O | s
8.4 O | )
8.5 O | i)
8.6




L0IS

Annual Statement for the year 2015 of the US FINANCIAL LIFE INSURANCE COMPANY

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

1

2

3

4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 as a Total from Column % from Col. 7 Total Total
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 oottt () M— 57471726 | ... 79,612,437 | ............ 156,880,335 | ..cvovveneees 31,137,320 | o0 [ 325,101,818 [ o854 | e e XXX s | e e XXX e | e 298,680,447 | ............... 26,421,371
9.2 NAIC 2.t () 20,611,342 | ...cooae 39,149,272 | ............... 89,057,139 | ...ccccceo..c. 12,789,951 | o0 | e 161,607,704 [ cooovvieieereen32.5 | e XXX e e XX [ i 138,167,413 | ............... 23,440,293
1,758,754 161,615 ...900,000
9.8 Line 9.7 as a % of Col. 6
10. Total Bonds Prior Year
101 NAIC ottt es s ses s | erieesiienianns 74,085,153 | ............ 113,427,499 | ............. 132,818,779 | ..cooonecn 37,624,018 357,955,449 | ....oovvvererean 68.3 | cooveerenn 327,167,773 | oo 30,787,676
...17,963,847 ...50,821,942 ..64,489,633 | .... .13,947,719 147,223,141 . 124,702,369 ..22,520,772
................. 4,222,808 ceeveeriennn 15,762,428 cervenrinnn 15,762,428
.................... 463,436 3,030,413 reeerenrennnnn3,030,413
........... 0 cevcieriiannni0 ceveerennn0
118,751 | .... ...240,172 ..240,173
10.7 Totals....covveerrrerrrennn. ...96,853,995 | .... 524,211,603 470,903,156
10.8 Line 10.7.858 % 0f COL 8.....uuovuuiieiiiiiiieiiesiesiesies e ieesisesseessanes | esssesssssssssssssenes 18.5 [ o338 | 377 100 | 0.0 [ XXX e e XX e | 100.0 | oo XXX e [ e 89.8
11. Total Publicly Traded Bonds
11 NAIC Lot ssssssssas | eesesiieeia 46,633,366 | ............... 74,673,495 | ............ 146,236,265 | ............... 31,137,320 [ oo (VN [ 298,680,446 | ...cccvverrerrinnn 60.1 | oo 327,167,773 | oo 624 | oo 298,680,446 |.............. XXXoooeris
1.2 NAIC 2ttt sssssssss s | erveesiieeianns 16,717,261 | oo, 33,234,838 | ............... 75,761,536 | ............... 12,453,776 | oo (VN [ 138,167,411 | covoeeeeeee. 278 | oo 124,702,369 | coooovveerereree. 238 | oo 138,167,411 |.............. XXX
113 NAIC 3ottt sessssssssssssssssnssnns | ceveersissnseens 1,758,754 | ...ooovnne... 7161615 | oo (V1 900,000 | vvveerererrrererrenieeienn (V)N I 9,820,369 | .ovvverrerererieiae X0 15,762,428 | weooevevvererenrnrens 3.0 | oo 9,820,369 |.............. ) 0.0 G
3,030,413

.3,894,081

5,914,434

..13,295,603

..23,440,293

118 NAIC Bttt sntnns | sssessssssessessanes 215,500 | oo |0 [0 [0 ] 215,500 | 0.0 240,173

11.7 Totals....ccooeveerrererenn. ...65,324,881 470,903,156

11.8 Line 11.7asa % of Col. 6.....cccevervrrerrrrrrernnns A6 | 257 | BT [ 100 | 0.0 | 00 100.0 [ b XXX [ XXX...

11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9........ccccoeveveieiiieies | onveriiieiesieeine 13.2 o232 i M7 9.0 000 [ 90.0 [ XXX e [ XXX
12. Total Privately Placed Bonds

121 NAIC 1ot ssssssstnes | sesessessenns 10,838,359 | ...ocvverrrrnns 4,938,942 | ............... 10,644,070 26,421,371 | o3 | 30,787,676

.22,520,772

............... 26,421,371
..23,440,293

Includes $.....49,861,663 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

Includes §.......... 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, $

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, $.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §..........
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1 §............ 0; NAIC2$

............ 0;

NAIC 3 §

0;

NAIC 4 §

0;

NAIC5 $

0;

0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the

0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

NAICGS........... 0.




80IS

Annual Statement for the year 2015 of the US FINANCIAL LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

Distribution by Type

Maturity Distribution of All B
1

1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

6
Total
Current Year

Column6asa
% of Line 9.5

Major Type and Subtype of Issues
7 8

Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed

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

................. 4,309,462

............... 21,830,821

............... 2,169,509
119,488

............... 31,614,320

............... 31,956,130
...690,054

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

U.S. States, Territories and Possessions, Guaranteed

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

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

5.1
5.2
53
54
5.5

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

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

61

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)

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

741

7.2
7.3
74
75

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

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

81

8.2
8.3
8.4
8.5

Parent, Subsidiaries and Affiliates

ISSUET ODIIGAtIONS........cvuivieeiecicreee et
Residential Mortgage-Backed Securities............ccoeueivererncrvererseiennns
Commercial Mortgage-Backed Securities............ccceveeerereerrevsienenne
Other Loan-Backed and Structured Securities.
TOHAIS. ..t




Annual Statement for the year 2015 of the US FINANCIAL LIFE INSURANCE COMPANY

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

60IS

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 Column6 as a Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
Total Bonds Current Year
9.1 ISSUET OblIgatioNS.........cvvreereeriieeieiineieeieeiseeiseeseesssesseeseiseesseesnees | connennnennnen 19,908,629 | ... 125,571,277 | ............. 245,716,571 | ...oecnce 44,371,609 | ..o (VN [ 495,568,086 | ....ccoovevrrrineennnn99.8 | o XXX e XXX [ s 446,042,596 | ............. 49,525,489
9.2 Residential Mortgage-Backed Securities..... 119,488 841,126 841,125
9.3 Commercial Mortgage-Backed SECUHES.........ccoeveveverecreerieieieniiens | cveveeerseseerieieniens [ e [0 [ el (01 RSO 0 N OO UUTRON 0 coeevererereeiereneene0.0 | e XXX | e e XXX e | s 0
9.4 Other Loan-Backed and Structured SeCUMties...........cccvvevrvevrereveerieens | e (1 I {01 I (V1 I 336,175 | oo (U1 I 336,175 | oo 01 [ b XXX e L XXX e | 0
9.5 TOtAIS.....cvverircieciieiiitesesies st | sressnssenes 80,057,322 | ............. 125,923,324 | ............. 245,937,469 | ............. 44,827,272 | oo (N I 496,745,387 | .oovvvrerrrreennn 100.0 [ et XXX [ e e XXX [ i 446,883,721
9.6 Line9.5858 % Of COL B.....oovuiiiiiiiisiisississsissssssss s ssssssssesssssness | cessesssssssssssssnees 161 [, 253 | oo 495 [, 9.0 [ i 0.0 [, 100.0 | XXX L XX | e XK e | i 90.0
Total Bonds Prior Year
101 1SSUET ODlIGAtIONS........ooievircieciie ittt sssssessssssensias | eeseesisaneens 96,251,158 | ............. 174,599,455 | ............ 197,017,463 | ............. 51,884,255 [ ooovei (VN 90,9 CHRIN PO ) .0 I IR 519,752,331 | ccovverreireinns 99.1 [ oo 466,867,804 | ............. 52,884,528
10.2 Residential Mortgage-Backed SECUtIEs..........c.oovurvnruecienriencrenniinneins | cevireeiieiineiins 139,402 | .ovvvierieens 411,027 | o 290,950 | .oovervrereriees 163,562 [ oo 0 [ei 9 0,9 CHRIIN PO ) .0 I O 1,004,941 | oo 0.2 [ 1,004,941 | oo 0
10.3 Commercial Mortgage-Backed SECUMHES............cocuvvererreeierersiieiiens | e, (11 (01 (0 (01 R (] I ), 9., G P )., 0 GO TR (01 I 0.0 [ oo, (01 0
10.4 Other Loan-Backed and Structured SeCUNtIEs. ..o | ririsirisiiisienn 463,436 | ....cocoovvennee 2,416,554 | ..o, 150,423 | .o 423921 | oo [V XXX e, .0 T [ 3,454,334 | i 0.7 [, 3,030,413 | .o 423,921
10.5 TOHAIS ..ot essiesnies | oeneeniansens 96,853,996 | ............. 177,427,036 | ............. 197,458,836 | .....c.ce.. 52,471,738 | oo (V1N - 90,9 CHTIN PO ) .0 T I 524,211,606 | ...ocooverrrcrrcrnnes 100.0 | vcvvnenen 470,903,158 | ............ 53,308,449
10.6 Line 10.5858 % 0f COL 8.....uivuiiiiiiiiiiiissississssssssssssssssssesssssssenss | cosssssssssssssssssssseans 18.5 [, 33.8 | i 377 | i, 10.0 [ oo, 0.0 [ XXX e, XXX [ o 100.0 |.oovenneee. XXXooiiriiens | e 89.8 | i, 10.2
Total Publicly Traded Bonds
11,1 1SSUET ODlIGAtIONS........oovveiirieiie e 44,371,609 . . 446,042,596
11.2 Residential Mortgage-Backed SeCUNtIEs..........ocovvrverrereerreeneneirnenenenns | cevvevernennennn 148,693 | 0. 352,047 | ii0.220,898 [ oo 119,488 . . 841,126
11.3 Commercial Mortgage-Backed SECUMHES..........coruurrererrenenrinenereiiees | e (01 (01 U (01 U 0
11.4 Other Loan-Backed and Structured SeCUrties..........coc.verreenrenminnennee | s (O P [V I 0 [ i 0
115 TOMAIS ..ottt esssensies | eeniesianeens 65,324,881 | ....ccconuee. 115,069,948 | ............. 221,997,796 | ....ovvenn. 44,491,097
11.6 Line 11.5asa % of Col. 6......cccovvvrrrvvrrnnns .25.7 .49.7 10.0
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9.........ccccevevenirinirinciinsiennne | v 182 [ i, 232 | oo 447 [, 9.0
Total Privately Placed Bonds
12,1 1SSUET ODlIGALIONS........oocvveirrieriieiee ettt sesssssssssssenssensnes | oesesssnneens 14,732,441 | ... 10,853,376 | ..co.ovvenee. 23,939,672 [ ..o (U [N (/) [P 49,525,489 | ..oovvvvrererns 10.0 [, 52,884,528 | ....ccoovvrrirrrnnnn. 101 [ XXX oo [ e 49,525,489
12.2 Residential Mortgage-Backed SECUNHIES.........ovvuverrerrirerereerriernriirieees | e (01 (01 (O (0 O (01 (0N 0.0 | o (01 O 0.0 | XXX oo | e 0
12.3 Commercial Mortgage-Backed SECUMHES..........cvvurrerinrenrnsinrnereiines | e (01 (U1 (0 (01 R (U1 (U [ 0.0 | o (V1 O 0.0 | 99,9, SO I 0
12.4 Other Loan-Backed and Structured SeCUrties..........oorerrrenrrnninninees | s 0 [ i [ (O] 336,175 | oo [ 336,175 | oo 0.1 [ 423921 | oo 0.1 [ ., [P 336,175
12.5 TOHAIS. ..ottt ensins | eeniesiianeens 14,732,441 | ... 10,853,376 | .....evvenee. 23,939,672 | .covvrrieienes 336,175 | o 0 [ 49,861,664 | ....coooovverrerrnnnn. 10.0 [ 53,308,449 | ...ooviviriiinn. 10.2 [ 90,9 G IR 49,861,664
12.6 Line 12.585@ % Of COL B.....ouvvurerieriieiineieeiseineineiseiseisseseesneesnees | coneisnesinsssessnensnes 29.5 | o 218 | oo A8.0 [ oo, 0.7 [ o 0.0 [ oo 100.0 | .covvveene ) 0.9 U P 99,9 CHUSIN DO ) 0,9 CRTRI IR ) 0,9 G 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........ccccovuininninniininnie | o 30 | i 22 | o 48 [ i, [ 0.0 [ i, 10.0 [ .0 ST I 2,0, SRR IR 0,9 ST XXX | v 10.0
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Annual Statement for the year 2015 of the US FINANCIAL LIFE INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

10.

1.

12.

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

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

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

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

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

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

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

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

. Deduct current year's other-than-temporary impairment reCOgNIZEA...........ccuvureeeneerrineineireeeseeseeseeeseseesee e eeeseseeenas

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

Deduct total nonadmitted amounts

............................................ 27,978,049

.......................................... 125,992,952

............................................ 27,978,049

.......................................... 125,992,952

............................................ 20,640,001




Annual Statement for the year 2015 of the US FlNANC|AL LlFE |NSURANCE COMPANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

SI11, SI12, SI13, SI114, SI15, E01, E02, E03, E04, EOS5, E06, E07, E08, E09
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Annual Statement for the year 2015 of the US. FINANCIAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
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
o Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rateof | Rateof | Paid | Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obligations
3134A4 KX 1 |FED HOME LOAN MTG CORP......coorivummrririrrierirnssisessisssssesssesessssssssesssesssssesessesssnessssessssnssssnenns | svnene | oo | cosesssereans | cevnereons L1 2,228,460 |...139.025 2,780,500 2,000,000 2,169,509 0 (6,182) 0 0 ... 6.250 |...... 5460 [Jduoooirs| v 57,639 | ............ 125,000 | 02/05/2003. | 07/15/2032.
880591 ER 9 | TENNESSEE VALLEY AUTHORITY ....cooiiiiiiiiniiisniississiisssisssissssssssssssssssssssssssssssssssssssssesoss | ceviens ..5,977,440 |...100.545 6,032,700 6,000,000 5,979,894 0 1,978 0 0 ... 2.875 |..... 2910 [MS.....| coovvven. 50,792 [ oo 165,792 | 09/29/2014. | 09/15/2024.
912810 DY 1 |UNITED STATES OF AMERICA TREASURY SD.. ..3,138,143 |...110.563 3,316,890 3,000,000 3,016,310 0 (10,808) 0 0 | 8.750 |...... 8.320 40,457 262,500 | 11/15/1999. | 05/15/2017.
912810 EH 7 |UNITED STATES OF AMERICA TREASURY. ..........oiriimriirciinriieciisseieneissessssesssssssssssssssssssssanns | ceveeas 18,796,250 |...129.465 ....18,125,100 ...14,000,000 | ............ 15,850,927 0 (310,671) 0 [0 [ 7.875 | 4.920 416,433 ,102,500 | 11/25/2003. | 02/15/2021.
912828 JH 4 |UNITED STATES OF AMERICA TREASURY SD.. .510,940 |...107.277 536,385 500,000 503,286 0 (1,172) 0 [ cieriennineen0 [ 4000 | 3.730 .7,554 09/02/2008. | 08/15/2018.
912828 RX 0 |UNITED STATES OF AMERICA TREASURY SD.. ,322,000 |...100.063 3,302,079 3,300,000 3,304,528 0 (4,507) 0 [0 [ .0.875 | oo 0.730 02/01/2012. | 12/31/2016.
912828 UQ 1 |UNITED STATES OF AMERICA TREASURY SD.. .294,680 |.....98.363 295,089 300,000 295,554 0 874 0 [0 [ 101250 | 1.610 02/20/2015. | 02/29/2020.
912828 VA 5 |UNITED STATES OF AMERICA TREASURY SD.. 493,457 |.....97.715 488,575 500,000 494,312 0 855 0 [0 1125 | 1.390 04/28/2015. | 04/30/2020.
0199999. U.S. Government - Issuer Obligation: 34,761,370 XXX ....34,877,318 ....29,600,000 | ........... 31,614,320 0 (329,633) 0 XXX XXX XXX
U.S. Government - Residential Mortgage-Backed
36201N K9 0 | GOVERNMENT NATL MTG ASSN.......rveureumrrimmeresmeeessesesssesssssessessssesssssessssssssssssssssssssssssssssssssssnnns | wvoeeee | oo | oneeenne 2 | [ [ 120,953 | ...114.084 133,303 116,845 120,953 0 (1,054) 0 0 ... 6.000 |...... 4.260 11/18/2002. | 11/15/2032.
36210T Q2 5 | GOVERNMENT NATL MTG ASSN.......coiiiuriiiiriiriiienii i sssssssssssssssssssssenns | ceviens .163,342 |...113.798 178,731 157,059 163,342 0 (377) 0 0 .. 6.000 |...... 3910 01/14/2003. | 04/15/2029.
36210X  T7 2 |GOVERNMENT NATL MTG ASSN.......ooouriiuriimreimerisssesssesesseessesssssssssesssssssssesssssssssesssssssssssssssses | coneees 22 [ ..13,223 |...110.151 14,005 12,7115 13,223 0 (59) 0 0 ... 6.000 3.590 01/14/2003. | 04/15/2029.
36213E PQ 3 | GOVERNMENT NATL MTG ASSN.......oouiiiiiisiisiississi s ssssesssssssssssssssnnne | coenne | oo | conseeens 2 i 1 P 299,840 |...114.988 345,888 300,803 299,840 0 143 0 0. 6.000 | ...... 6.020 02/21/2002. | 12/15/2031.
0299999. U.S. Government - Residential Mortgage-Backed Securitie: 597,358 XXX 671,927 587,422 597,358 0 (1,347) 0 0 XXX XXX XXX XXX
0599999. Total - U.S. Government 35,358,728 XXX ....35,549,245 ....30,187,422 32,211,678 0 (330,980) 0 0] XXX XXX XXX XXX
All Other Governments - Issuer Obligations
563469 CE 3 |MANITOBA (PROVINCE OF).......ccooiiiiiirriiiinriiiiesrieisissssisessssasssssssssssssssssssssssssssssssssssssssessess | woveons L. [ D 1FE | e 2,595,620 |...103.449 2,068,986 2,000,000 2,032,075 0 (56,877) 0 [ civerrrnenireen0 [0 7750 | 4720 [ e 70,611 02/06/2003. | 07/17/2016.
748148 QR 7 |QUEBEC (PROVINCE OF)......ooiiiiiiiiiiiiiieiissiiscisiiisississs s sssssssssssssssssssssssssssssssssans | ceveeas Al. ..2,509,090 |...143.824 2,876,492 2,000,000 2,351,412 0 (16,634) 0 [0 [ 7.500 | 5.640 4,167 02/12/2003. | 09/15/2029.
458182 BV 3 |INTER-AMERICAN DEVEL BK L |F ...134.076 2,681,520 2,000,000 2,249,983 0 (19,910) 0 [0 [0 7.000 | ... 5.300 6,222 02/05/2003. | 06/15/2025.
465410  AH 1 [ITALY (REPUBLIC OF).......cooiiiiiiiiiiississi s | coneeas Fl. ..122.871 2,457,420 2,000,000 2,199,685 0 (20,411) 0 0 [.....6.875 | ...... 5.280 . 5,903 02/05/2003. | 09/27/2023.
0699999. All Other Governments - Issuer Obligation XXX 10,084,418 8,000,000 8,833,155 0 .(113,832) 0 XXX XXX .156,903 XXX XXX
1099999. Total - All Other Government 9,942,230 XXX 10,084,418 8,000,000 8,833,155 0 .(113,832) 0 XXX XXX .156,903 XXX XXX
U.S. Special Revenue & Special A Obli and all N d Obli of and Authorities of and Their U.S. Political Subdivisi i ial Mortgage-Backed
312903 KT 3 |FED HOME LOAN MTG CORP.......cooouiriiriiiiirirciiissiessisesissssissessssesssse s sssesssssesssssessssessssesssnns. | seveons 3,597 |...103.294 3,628 3,512 3,512 0 0 0 0 | 8.500 |...... 8.050 |MON... 06/24/1994. | 01/15/2021.
312905 WS 7 |FED HOME LOAN MTG CORP........cooiiiiiriiiiniisiissiissssissessssssssssssssssssssssssssssssssssssssssssssssenns. | ceveeas ...107.859 5,302 4,916 4,922 0 (15) 0 0 ... 8.500 |...... 8.100 | MON... 07/22/1994. | 05/15/2021.
313376 M8 1 |FED HOME LOAN MTG CORP........ccoomiriiriiiiiiisiiisssise i sssss s sssee s | cevions ...109.657 23,773 21,679 21,176 0 420 0 0 ... 6.000 |...... 7.040 |MON... 11/26/1997. | 04/15/2026.
31340Y  FN 4 |FED HOME LOAN MTG CORP.........covviiriiiirireiicississseisssis s sssssssssssnses | coneees ...103.319 5,734 5,550 5,550 0 (10) 0 0 ... 8.500 |...... 7.910 [MON... 06/09/1994. | 03/15/2020.
31358E UG 8 |FED NATIONAL MTG ASSN.......oiiiiiiiiiiiciiissiisssiiessssssisssiss s sssssies | neees ...107.286 6,365 5,933 5,767 0 17 0 0. 7.000 |...... 8.680 | MON... 11/08/1991. | 06/25/2020.
31358E  QE 5 |FED NATIONAL MTG ASSN......coiiiimiriiriimerisssisesisssssssessssessssessssssssssssss s ssssssssesssssssssnssss | oneees ...110.640 12,957 11,710 11,728 0 (45) 0 0 ... 9.000 |...... 8.460 | MON... 10/14/1994. | 06/25/2020.
31358) SN 2 | FED NATIONAL MTG ASSN......ciiiiiiiiriiicriisniiississssssssssissssss s ssssssssssssssssssssssssins | oneees ..112.819 7,328 6,495 6,496 0 (16) 0 0 ... 8.000 |...... 7.650 |MON... 09/14/1992. | 09/25/2021.
31358L  JB 3 |FED NATIONAL MTG ASSN......iiiuiiiuiiiiiiineiiisssissisesssssesesssessssessssessssessssss s sisssssessssssssssesssnns. | eeviens ...110.360 7,268 6,585 6,585 0 (14) 0 0 [ 8.500 |...... 8.110 |MON... 09/07/1994. | 01/25/2022.
31359D 6L 2 |FED NATIONAL MTG ASSN.......coiiiiiiiiriiciiisiisscissessssssesas s ssssssssssssssssssnsss | oneees ...110.882 89,493 80,709 79,539 0 651 0 0 ... 6.500 |...... 7.020 [MON... [ .ocoorvririnnnn 07/21/1997. | 09/25/2023.
3837H0 QK 2 | GOVERNMENT NATL MTG ASSN.. ...t | eosnes ...114.534 114,210 99,717 98,492 0 622 0 0. 7.000 |...... 7.400 |MON... [ ..oooricnriannes 08/02/1996. | 06/20/2026.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securitie: 238,559 XXX 276,058 246,806 243,767 0 1,710 0 0 XXX XXX XXX 1,409 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: 238,559 XXX 276,058 246,806 243,767 0 1,710 0 0 XXX XXX XXX .1,409 XXX XXX
Industrial & Mi: (Unaffiliated) - Issuer Oblit
002824 AU 4 |ABBOTT LABORATORIES..........coooimriiriiiriieciiseiissiississsiss s sssssssssssssssssssssssssssessssnns | eevis | oo | soseessnnns | cevees 1FE | 1,992,504 |..109.285 | ............. 2,171,500 | ..cccoovvnee 1,987,000 | ..............1,989,236 0 (618) 0 0 ... 5125 |..... 5.080 06/08/2009. | 04/01/2019.
002824 BB 5 |ABBOTT LABORATORIES.........ccoooiriuriimeniinreisesiesesisesesssesisessssesssssssssssssesssssesssssssssssssssssssesssonns | enviens | oo | soeeeees 1] AFE | o 997,930 |.....98.601 | ...cccvvuunccnd 986,014 | .............. 1,000,000 998,078 0 148 0 0 ... 2.950 |...... 2.970 03/05/2015. | 03/15/2025.
010392  DZ 8 |ALABAMA POWER CO.......orvviiriiiciiriiinrisneisesisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssns | seveeas ..3,117,080 |...106.240 3,187,219 3,000,000 3,020,212 0 (10,544) 0 0 ... 5.500 |...... 5.090 03/12/2007. | 10/15/2017.
013817 AL 5 [ALCOAINC. ... | cenieas ..1,994,960 |...102.500 2,050,000 2,000,000 1,999,309 0 603 0 0 5.550 |...... 5.580 01/22/2007. | 02/01/2017.
018490  AQ 5 [ALLERGAN INC.....ooiviimiiirriirtiiesiise ittt | seniins 302,133 93.891 284,492 303,000 302,352 0 80 0 0 ... 2.800 |...... 2.830 03/07/2013. | 03/15/2023.
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031162 AV 2 |AMGENINC ...105.808 3,174,266 3,000,000 2,999,218 0 515 0 [0 [ 1005850 | ... 5.860 02/20/2008. | 06/01/2017.
03523T BP 2 |ANHEUSER-BUSCH INBEV WORLDWIDE 2e96.037 | e 1,440,569 1,500,000 | ..............1,495,066 0 685 0 [ civerrnerrireen0 [ 02,500 | 2.550 07/11/2012.| 07/15/2022.
039483 AR 3 |ARCHER-DANIELS-MIDLAND ...122.846 ....1,000,000 11,065,420 0 (3,154) 0 [0 [ 6625 ... 5.900 12/11/2003. | 05/01/2029.
039483 AY 8 |ARCHER-DANIELS-MIDLAND ..107.125 597,000 0 0 0 [ [ ...5.450 | ... 5.450 02/28/2008. | 03/15/2018.
05348E AL 3 |AVALONBAY COMMUNITIES. ...103.055 999,670 0 447 O [0 [0 5750 | e 5790 [MS......| oo 16,931 | i 57,500 | 09/18/2006. | 09/15/2016.
05348E AW 9 |AVALONBAY COMMUNITIES INC ....99.372 996,774 0 34 0 3.530 0 | 11/04/2015. | 11/15/2025.
05523U AK 6 |BAE SYSTEMS HOLDINGS INC ....99.436 ...4,267,326 0 (3,104) 0 [0 [2.3.800 | ..., 3.690 [AO...... | ccoerrrrenen 37,550 | oo 160,930 | 10/16/2014. | 10/07/2024.
064057 BD 3 |BANK OF NEW YORK MELLON ...106.679 992,106 0 3,782 0 [0 [ 1005500 | ... 5.940 07/11/2006. | 12/01/2017.
06406H DA 4 |BANK OF NEW YORK MELLON ....97.833 3,992,075 0 635 0 [0 [....3.000 | ... 3.020 02/19/2015. | 02/24/2025.
071813 AY 5 |BAXTER INTERNATIONAL INC ...107.248 2,512,569 0 (4,767) O [0 [ 8375 | 5.150 06/05/2009. | 06/01/2018.
07274E AG 8 |BAYER US FINANCE LLC ...100.712 0 998 0 [0 [003.375 |, 3.490 10/01/2014. | 10/08/2024.
079860 AD 4 |BELLSOUTH CORP ...110.787 0 169 0 [ crvverrveerirnen0 [ 8875 | oo 6.920 10/22/2001. | 10/15/2031.
097023 AE 5 |BOEING CO. ...146.612 0 (2,584) 0 [ ovvrriiiennrirnnns0 [0 8750 |, 7.830 06/06/2000. | 09/15/2031.
110122 AW 8 |BRISTOL-MYERS SQUIBB ...102.606 | .... . 0 1,467 0 [ civvrrrnerrireen0 [ 0003250 | .o 3.370 10/24/2013. | 11/01/2023.
11120V AA 1 |BRIXMOR OPERATING PARTNERSHIP 97487 | s 1,995,263 2,053,000 2,052,226 0 88 0 [0 [ 03850 ... 3.850 01/13/2015. | 02/01/2025.
12189T AN 4 |BURLINGTON NORTH SANTA FE ...123.236 2,464,720 2,000,000 1,986,929 0 126 0 [0 [ 0008750 | 6.770 02/21/2003. | 03/15/2029.
124857 AM 5 |CBS CORP. 97501 | s 3,900,059 4,000,000 3,956,036 0 4,256 O [0 [ 2003700 | .. 3.850 09/19/2014. | 08/15/2024.
12626P AG 8 |CRH AMERICA INC. ...102.968 2,059,360 2,000,000 1,998,879 0 1,427 0 [0 [00.6.000 | ... 6.070 09/08/2006. | 09/30/2016.
126408 GZ 0 |CSXCORP. ...102.019 689,650 676,000 675,588 0 45 0 [0 [03.700 | ... 3.700 10/17/2013. | 11/01/2023.
126408 HD 8 |CSX CORP. n9T24T | s 1,370,218 1,409,000 ...1,405,721 0 60 0 [0 [ 1003350 | .. 3.370 10/15/2015. | 11/01/2025.
126650 BE 9 |CVS CAREMARK CORP ...102.857 773,485 752,000 751,765 0 360 0 [ orciieniriennn0 [ 8125 | e, 6.170 08/10/2006. | 08/15/2016.
126650 CC 2 |CVS CAREMARK CORP ...103.986 3,119,607 3,000,000 2,989,119 0 1,143 0 [ vviierennnen0 [ 04000 | ... 4.050 12/02/2013. | 12/05/2023.
14040H AN 5 |CAPITAL ONE FINANCIAL ...103.039 ..4,121,560 . 4,005,293 0 (7,581) 0 [ vorciieneiiinnns0 [ 00n8.150 |, 5.940 10/20/2006. | 09/01/2016.
144141 CZ 9 |PROGRESS ENERGY CAROLINA. ...109.277 ..1,639,165 1,500,000 517,468 0 (5,211) 0 [0 [ 1005300 ... 4.880 06/09/2009. | 01/15/2019.
14912L  2Y 6 |CATERPILLAR FIN SERV CRP ...100.886 2,017,720 2,000,000 2,000,897 0 (4,264) 0 [0 [ 10005500 | ... 5.270 12/06/2006. | 03/15/2016.
14912L  4S 7 |CATERPILLAR FIN SERV CRP. ...100.469 2,009,380 2,000,000 1,999,812 0 741 0 [ civvernerireen0 [ 002,650 ... 2.680 03/23/2011. | 04/01/2016.
151020 AP 9 |CELGENE CORP 20098570 | e 3,942,829 4,000,000 3,988,258 0 1,179 0 [0 [ 103625 | ... 3.660 05/06/2014. | 05/15/2024.
166764 AH 3 |CHEVRON CORP ...100.421 654,751 652,000 652,000 0 0 0 [0 [003.191 | 3.190 06/17/2013. | 06/24/2023.
166764 BD 1 |CHEVRON CORP ...100.002 794,021 794,000 794,000 0 0 0 3.320 11/09/2015. | 11/17/2025.
171875  AD 9 [CINCINNATI BELL TEL CO 000:90.500 | eovorerriinnnnd 905,000 1,000,000 900,000 0 0 0 [0 [ 06300 | ... 7.000 11/24/1998. | 12/01/2028.
191219 BE 3 |COCA COLA ENTERPRISES INC ...131.108 2,622,160 2,000,000 2,113,501 0 (5,802) 0 [0 [ 108750 | 6.090 01/16/2003. | 09/15/2028.
202795 HG 8 |[COMMONWEALTH EDISON ..117.978 2,359,569 2,000,000 1,962,637 0 1,223 O [0 [0 5875 | e, 6.050 08/06/2003. | 02/01/2033.
205887 BD 3 |CONAGRA FOODS INC ...105.107 11,227,000 0 0 0 [0 [0 5819 |, 5810 07/02/2007. | 06/15/2017.
20826F AG 1 |CONOCOPHILLIPS CO ...91.456 | ... . 993,460 0 360 0 3.390 05/13/2015. | 05/15/2025.
210518 CV 6 |CONSUMERS ENERGY CO. ..101.828 | .o 1,029,490 1,011,000 <err..1,010,596 0 46 0 [0 [1003.375 |, 3.380 08/05/2013. | 08/15/2023.
219350 AZ 8 |CORNING INC 98,148 | e 1,744,104 1,777,000 L AT73,757 0 349 0 [0 [ 10003700 ... 3.720 11/13/2013. | 11/15/2023.
22160K AC 9 |COSTCO WHOLESALE CORP ...105.213 2,682,942 2,550,000 2,549,373 0 490 0 [0 [ 2005500 | ... 5.520 02/13/2007. | 03/15/2017.
225434 CJ 6 |CREDIT SUISSE USA INC ...102.805 ....1,004,152 0 (6,386) 0 [ ivvevnirireen0 [ ..5.850 ... 5.160 12/06/2006. | 08/16/2016.
233331 AR 8 |DTE ENERGY CO . ...102.636 | ... . 3,992,961 0 747 0 [0 [03.850 ... 3.870 11/18/2013. | 12/01/2023.
24422E  RT 8 [JOHN DEERE CAPITAL CORP......cvvvummrreimerrisieessissessssseessssssessssssessssssssssssssssssssssssssssssssssnns | onseeee | oo | sessensernees | conen IFE | iineeiionns 1,495,890 |....98.634 | ..ccoovvvvnuee 1,479,515 1,500,000 ...1,497,138 0 361 0 [0 [ 20002800 | ... 2.830 [Jdeoverrs | covrrrrreee 17,967 | it 42,000 |06/26/2012. | 01/27/2023.
24702R  AE 1 |DELLINC ..1,870,281 |...103.000 ..1,931,250 ....1,875,000 0 537 O [0 [ 5650 |..... 5680 |AO...... 12/05/2008. | 04/15/2018.
247109 BS 9 |DELMARVA POWER & LIGHT ..1,910,197 |...102.180 | .... ..1,952,670 ....1,911,000 . 0 71 0 [0 [ 10003500 | ... 3.500 11/07/2013. | 11/15/2023.
25179M  AK 9 [DEVON ENERGY CORPORATION........covuuuriemmiriirriireniirssiiesssssssssssissessssesssesessssssssssesssesssssesssesensons | avvsene | oo | soveesees 1] 2FE | s 1,852,076 |.....92.465 | .............. 1,724,483 1,865,000 ...1,857,212 0 1,230 0 [0 [ 4.000 | ... 4.080 [ v 34,399 | i 74,600 |07/05/2011. | 07/15/2021.
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257375 AE 5 |DOMINION GAS HOLDINGS LLC .1,298,578 |.....98.478 1,298,809 0 130 0 0 3.550 ... 3.560 08/06/2014. | 11/01/2023.
260543 CC 5 |DOW CHEMICAL CO. ...104.695 11,425,888 0 382 0 0 4250 |...... 4.280 11/04/2010. | 11/15/2020.
263534 BG 3 |EIDUPONT DE NEMOURS & CO 11271 ....1,056,141 0 (3,141) 0 0 6.500 |...... 5.840 10/20/2003. | 01/15/2028.
263534 BQ 1 [EIDU PONT DE NEMOURS & CO ...103.707 . 999,586 0 412 0 0 5250 |...... 5.290 12/12/2006. | 12/15/2016.
263534 BT 5 |EIDUPONT DE NEMOURS & CO ...108.880 3,266,421 3,000,000 2,999,578 0 150 0 [0 [..0..6.000 | ... 6.000 07/23/2008. | 07/15/2018.
26442C  AD 6 |DUKE ENERGY CAROLINAS ...107.354 2,222,235 2,070,000 2,069,731 0 108 0 [0 [ 1005100 | . 5.100 04/09/2008. | 04/15/2018.
268648 AN 2 [EMC CORP/MA. 80172 | e 1,202,585 | .....ooonen. 1,500,000 ...1,499,125 0 102 0 [0 [10003.375 | e, 3.380 06/03/2013. | 06/01/2023.
26875P AD 3 |EOG RESOURCES INC ...108.629 2,836,304 2,611,000 2,625,073 0 (3,667) 0 [0 [0 5625 | ... 5.440 06/04/2009. | 06/01/2019.
26875P AG 6 |EOG RESOURCES INC 2103710 | s 1,659,374 | ... 1,600,000 ....1,588,199 0 2,039 0 [0 [ 00004100 | 4.260 03/16/2011.| 02/01/2021.
291011 BA 1 |EMERSON ELECTRIC CO. ...108.864 2,721,623 2,500,000 2,499,319 0 186 O [0 [ 05000 | ... 5.000 06/04/2009. | 04/15/2019.
29273R  AY 5 |ENERGY TRANSFER PARTNERS LP. .....89.327 ..1,786,545 ....2,000,000 11,986,291 0 1,346 0 [ ooorriiienerrinnn0 [ 1004900 ..., 5.000 09/12/2013. | 02/01/2024.
29364D AR 1 |ENTERGY ARKANSAS INC ...97.877 244,693 250,000 249,457 0 64 0 [ im0 [0.3.050 | ... 3.080 05/22/2013. | 06/01/2023.
29364D AS 9 |ENTERGY ARKANSAS INC ...101.583 3,047,518 3,000,000 2,998,059 0 193 0 [0 [ 10003700 | 3.700 03/10/2014. | 06/01/2024.
30231G  AF 9 |EXXON MOBIL CORP 97475 | 3,899,033 | coovovuinna 4,000,000 ....4,000,000 0 0 0 [0 [ 10002709 ... 2.700 03/03/2015. | 03/06/2025.
31428X AY 2 |FEDEX CORP. L0447 | 4,165,909 | ...oovvvvvene 4,000,000 3,995,193 0 498 0 [0 [ 4000 | ... 4.010 01/08/2014. | 01/15/2024.
341081 ER 4 |FLORIDA POWER & LIGHT. ..122.444 3,673,329 3,000,000 3,014,406 0 (450) 0 [0 [ 20005950 |, 5.900 10/21/2003. | 10/01/2033.
341099 CK 3 |FLORIDA POWER CORP ..108.641 | ............. 1,450,363 | .....cccoooo.. 1,335,000 ...1,335,171 0 (64) 0 [0 [ 5650 | ..., 5.640 06/12/2008. | 06/15/2018.
3733IN AH 4 |GEORGIA-PACIFIC LLC. .....98.811 ..4,940,550 ....5,000,000 4,998,068 0 18 0 [ oorriiiennrinnnns0 [ 100.3.600 | ..., 3.600 11/03/2014. | 03/01/2025.
375558 AQ 6 |GILEAD SCIENCES INC ...108.217 ,163,262 1,999,000 988,898 0 1,666 0 [ coverrnerrireen0 [ 004500 | 4.600 03/24/2011.| 04/01/2021.
375558 AU 7 |GILEAD SCIENCES INC ...107.947 694,103 643,000 642,040 0 139 0 [0 [ 4400 | ... 4.420 12/06/2011. | 12/01/2021.
375558 AW 3 |GILEAD SCIENCES INC ...102.256 ..1,022,564 ....1,000,000 11,011,648 0 (1,236) 0 [0 [003.700 |, 3.530 04/16/2014. | 04/01/2024.
377372 AD 9 |GLAXOSMITHKLINE CAPITAL ...109.132 3,273,983 3,000,000 2,999,474 0 202 O [0 [ 5650 | ..., 5.650 05/06/2008. | 05/15/2018.
38238Q AM 8 |GOODRICH CORP ...109.057 1,090,570 | .oovvvrrennne 1,000,000 ....1,000,373 0 (162) 0 [0 [ 6800 | ... 6.780 02/20/1998. | 02/01/2018.
40414L  AD 1 [HCPINC ...108.743 ..1,065,682 980,000 978,876 0 186 0 [0 [ 105375 | e 5.400 52,675 | 02/07/2011. | 02/01/2021.
406216 AV 3 |HALLIBURTON COMPANY. ...108.770 2,357,048 2,167,000 2,171,073 0 (1,355) 0 [0 [ 1005900 | ... 5820 [MS......| coerrern 37,646 | e 127,853 | 09/11/2008. | 09/15/2018.
412822 AD 0 |HARLEY-DAVIDSON INC. 2e99.790 | oo 1,995,820 | ..ccovvvnen. 2,000,000 ...1,989,374 0 394 0 [0 [ 20003500 ... 3.560 0 | 07/23/2015. | 07/28/2025.
415864 AJ 6 |HARSCO CORP .....88.750 2,662,500 3,000,000 2,999,084 0 351 0 [0 [0 8750 |, 5760 [MN......| coovvrrerenn 22,042 | oo 172,500 | 05/12/2008. | 05/15/2018.
437076 AP 7 |HOME DEPOT INC ..100.703 | oo 1,007,030 | ..o 1,000,000 999,689 0 1,825 0 [0 [ 2005400 | ... 5.590 ...54,000 | 10/20/2006. | 03/01/2016.
438516 AZ 9 |HONEYWELL INTERNATIONAL ,742,627 |...109.254 3,002,325 2,748,000 2,746,096 0 543 0 [0 [.5.000 | ... 5.020 137,400 | 06/04/2009. | 02/15/2019.
438516 BD 7 [HONEYWELL INTERNATIONAL INC.......cvverrmrreimmmrreiiereeisnenesesssennsessnssssesssnsssssssssssssnessssssensssss. | weenee | oo [ eeeveesneens | worens TFE | v 464,123 | ...102.266 477,584 467,000 464,654 0 254 0 [ im0 [100.3.350 | oo 3420 [JD.cocre | v 1,304 | 15,645 | 11/18/2013. | 12/01/2023.
458140 AS 9 |INTEL CORP ..3,994,040 |...103.469 3,994,250 0 210 0 [ ooreeciieneriennnc0 [003.700 ... 3.710 0 | 07/22/2015. | 07/29/2025.
459200 AS 0 |IBM CORP ..1,051,260 |...126.715 ... 1,032,035 0 (1,758) 0 [ vveirnrerrnnnd0 [ 8500 | ... 6.120 [ e | vorrrrreeen29,972 | e 65,000 | 12/04/1998. | 01/15/2028.
459200 GM 7 |IBM CORP .1,764,145 | ...114.931 ....1,5685,740 0 (31,189) 0 [0 [0 7.625 | .. 5120 [AO...... | veevvrvrrenns 23,985 | coovvrveenne 113,613 | 06/05/2009. | 10/15/2018.
46625H MN 7 |JPMORGAN CHASE & CO. . ..3,984,960 |...102.865 . 3,985,491 0 531 0 [0 [12.3.900 | ... 3.940 69,333 0 | 07/14/2015. | 07/15/2025.
476556 CM 5 [JERSEY CENTRAL PWR & LT ...couurvieimriisinreisiessessssessessesessssssnessssssesssssssssssssssssssssssssssssssessess | sovse | o | cveevvessenee | coeeee 2FE | oo 2,027,520 |...101.269 2,025,380 2,000,000 2,001,233 0 (3,585) 0 [0 [ ..5.625 | ... 5430 [MN...... | coovvvrrrenns 18,750 12/06/2006. | 05/01/2016.
478366 AX 5 |[JOHNSON CONTROLS INC ..1,982,910 |...103.271 2,065,424 2,000,000 1,990,358 0 1,631 0 [0 [ 0004250 ... 4.350 [MS...... | covvrrerrinnes 28,333 02/02/2011.| 03/01/2021.
491674 BE 6 |KENTUCKY UTILITIES ..103.007 | oo 1,256,692 | ..o 1,220,000 ...1,217,590 0 453 0 [0 [ 1003250 ... 3290 07/07/2011. | 11/01/2020.
49327X AB 6 |KEY BANKNA ...100.682 3,020,460 3,000,000 3,000,603 0 (3,482) 0 [ civveinirireen0 [ .5.450 | ... 5.330 03/09/2007. | 03/03/2016.
494368 BB 8 |KIMBERLY-CLARK CORP ...107.450 2,149,008 2,000,000 2,031,822 0 (18,848) O [0 [ 8125 | . 5.060 04/03/2008. | 08/01/2017.
500255 AU 8 |KOHLS CORP. .....96.750 2,787,389 2,881,000 2,880,573 0 17 0 [0 [0 4250 | ... 4.250 0 | 07/15/2015. | 07/17/2025.
52517P  F6 3 |LEHMAN BROTHERS HLDG 106,992 |....... 7.375 147,500 2,000,000 109,320 0 0 0 [ [..2..0.000 | ... 0.000 0 | 10/20/20086. | 04/04/2016.
52517P W 0 |LEHMAN BROTHERS HLDG 104,601 |....... 7.375 147,500 2,000,000 106,180 0 0 0 [0 [12.0.000 | ... 0.000 0 |02/18/2004. | 03/13/2014.
532457  AM 0 [ELILILLY & CO.ouuiiuriirriiiriireiiesiissisesssssssse st ssssssssssssssssssssesssssssssesssssssssssssesssssesssnes | sevene | oo | svserssnens | cevees 1FE | e 2,113,750 |...130.780 2,615,619 2,000,000 2,066,058 0 (4,941) 0 [0 [ 7125 | 6.640 |JD.....c. | coverrerenn 11,875 | e 142,500 | 09/10/2001. | 06/01/2025.
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532457 AX 6 |ELILILLY & CO ...106.311 1,000,000 978,457 0 8,950 0 [0 [0 4500 | ... 5.550 06/07/2004. | 03/15/2018.
532457 BB 3 [ELILILLY & CO ...104.731 . ....1,000,000 999,895 0 82 0 [0 [ 10005200 |..... 5.200 03/07/2007. | 03/15/2017.
548661 CK 1 |[LOWES COMPANIES INC ...103.415 2,068,300 2,000,000 1,998,760 0 1,499 0 [0 [ 05400 | ... 5.480 03/09/2007. | 10/15/2016.
548661 CN 5 [LOWES COMPANIES INC. .. 107.834 | oo 1,078,345 | .............. 1,000,000 ....1,003,678 0 (1,996) 0 [0 [ 10006100 ... 5.870 07/24/2008. | 09/15/2017.
548661 CZ 8 |LOWES COMPANIES INC ...105.973 2,119,463 2,000,000 1,990,387 0 1,049 O [0 [3.875 | e 3.940 09/04/2013. | 09/15/2023.
564759 PS 1 |MANUF & TRADERS TRUST CO .....99.881 1,997,620 2,000,000 2,000,000 0 0 0 5.580 09/28/2006. | 12/28/2020.
564759 QB 7 [MANUF & TRADERS TRUST CO. .....99.000 .990,000 | covoovvenis 1,000,000 ....1,000,000 0 0 0 [0 [0 5629 ..., 5.620 11/28/2006. | 12/01/2021.
56585A AD 4 [MARATHON PETROLEUM CORP. ...104.720 685,921 655,000 654,856 0 24 O [0 [ 105125 | 5.120 11/21/2011.| 03/01/2021.
57636Q AB 0 |MASTERCARD INC. ..101.797 2,984,706 2,932,000 2,921,332 0 1,102 0 [0 [ 1003375 | 3420 03/26/2014. | 04/01/2024.
579780 AJ 6 |[MCCORMICK & CO INC/MD ...102.460 ..1,679,330 ....1,639,000 1,627,779 0 1,250 0 [0 [ 03500 |..... 3.600 08/14/2013. | 09/01/2023.
579780 AK 3 |[MCCORMICK & CO INC .....98.948 ..1,362,525 ....1,377,000 11,372,826 0 58 0 [ im0 [ 10023250 | .o 3.280 0 | 11/03/2015. | 11/15/2025.
58013M EE 0 [MCDONALDS CORP ...107.078 2,676,954 2,500,000 2,530,677 0 (13,149) 0 [0 [ 1005350 ... 4740 [MS......| oo 44,583 | e 133,750 | 06/09/2009. | 03/01/2018.
58155Q AG 8 |MCKESSON CORP ....95.730 610,761 638,000 637,420 0 7 0 [0 [....2.850 ... 2.860 03/05/2013. | 03/15/2023.
582834 AM 9 [MEAD CORP ...106.308 797,310 750,000 750,422 0 (336) 0 {0 [0 7.350 | 7.290 02/26/1997. | 03/01/2017.
582839 AH 9 [MEAD JOHNSON NUTRITION CO. ...100.386 | ... 4,015,479 | coovvvver 4,000,000 ...4,021,735 0 (268) O [0 [0 4125 | 4.050 11/03/2015. | 11/15/2025.
585055 BC 9 |MEDTRONIC INC ...102.428 3,072,853 3,000,000 2,995,141 0 500 0 [0 [003.625 ..., 3.640 02/20/2014. | 03/15/2024.
589331 AE 7 |MERCK SHARP & DOHME CORP. ...122.637 2,452,754 2,000,000 1,959,671 0 1,639 O [0 [ 105950 | ..., 6.130 02/18/2004. | 12/01/2028.
594918 AW 4 |MICROSOFT CORP. ...105.643 | ..o 4,225,750 | coovvvvrnen 4,000,000 3,983,843 0 1,719 0 3.680 12/03/2013. | 12/15/2023.
61166W AF 8 | MONSANTO CO ...106.319 818,658 770,000 769,310 0 217 0 [0 [0005125 | e, 5.160 04/10/2008. | 04/15/2018.
617446  HD 4 |MORGAN STANLEY ...130.492 2,609,847 2,000,000 2,121,170 0 (4,290) 0 [0 [0 7.250 ... 6.610 04/09/2003. | 04/01/2032.
61980A AC 7 |MOTIVA ENTERPRISES. ...107.652 931,190 865,000 864,202 0 171 0 [0 [0 5750 | 5.770 01/06/2010. | 01/15/2020.
629568 AQ 9 |NABORS INDUSTRIES INC ...101.000 902,940 894,000 896,509 0 (1,079) 0 [0 [ 8150 | oo 6.000 10/16/2008. | 02/15/2018.
63534P  AE 7 [NATIONAL CITY BANK ...103.464 2,069,281 2,000,000 1,999,097 0 898 0 [0 [0005.250 ... 5.290 . 03/09/2007. | 12/15/2016.
637432 ND 3 [NATIONAL RURAL UTIL CO-OP FIN ....96.299 2,808,097 2,916,000 2,914,366 0 145 0 [0 [.2.850 |..... 2.850 |JJ.. 41,553 | 01/20/2015. | 01/27/2025.
63946B AD 2 |NBC UNIVERSAL INC ...111.459 3,343,782 3,000,000 2,997,820 0 439 0 [0 [ 1005150 | 5.160 |AO...... 08/25/2011. | 04/30/2020.
651229 AG 1 |NEWELL RUBBERMAID INC ...105.936 ....1,790,000 .1,788,499 0 592 0 [ vreiieniiinnn0 [ 06.250 | ..o 6.280 |AO...... 03/25/2008. | 04/15/2018.
655844 AQ 1 [NORFOLK SOUTHERN CORP. .A27.421 . ....4,000,000 4,693,394 0 (28,694) 0 [0 [0 7.250 | 5540 [FA...... 05/29/2003. | 02/15/2031.
665859 AN 4 [NORTHERN TRUST CORP. ...97.602 2,928,068 3,000,000 2,994,184 0 806 0 [0 [0002.375 |, 2.400 07/30/2012. | 08/02/2022.
66938F JU 9 |NORWEST CORP 124389 | . 1,243,890 | ...ccooevenns 1,000,000 995,952 0 214 0 [0 [ 8750 | ... 6.800 67,500 | 12/18/1997. | 12/15/2027.
67019E AB 3 |NSTAR ...106.571 692,712 650,000 647,606 0 553 0 [0 [0 4500 | ... 4.600 11/12/2009. | 11/15/2019.
67021C AG 2 |NSTARELECTRIC CO ....96.330 2,075,913 2,155,000 2,150,840 0 558 0 [0 [ 102,375 | 2.400 10/09/2012. | 10/15/2022.
670346 AK 1 [NUCOR CORP ...106.654 3,135,652 2,940,000 2,936,288 0 1,390 O [0 [ 05850 ... 5.900 07/24/2008. | 06/01/2018.
682134 AC 5 |OMNICOM GROUP INC ...106.431 ..1,388,935 ....1,305,000 ...1,302,678 0 443 0 [ ooorriiieneriinnn0 [ 4450 | .. 4.490 08/02/2010. | 08/15/2020.
682330 AT 4 |ONCOR ELECTRIC DELIVERY. 122135 | ... ..1,221,356 1,000,000 988,667 0 359 0 [0 [0 7.000 | ... 7.110 05/01/2002. | 05/01/2032.
68233 AZ 7 |ONCOR ELECTRIC DELIVERY CO LLC......oomrriirmmerresmmerrisnmessessenessessssssssssssessessssensesssnesssssseesesses | eereees | oo | wvseeereenns | eeeree 2FE 20093600 | oo 1,452,680 | ....cooccvenes 1,552,000 ...1,648,017 0 75 0 [0 [10002.950 ..., 2.980 |AO...... 0 [ 10/27/2015. | 04/01/2025.
68402L AC 8 |ORACLE CORP 100,147 | v 4,005,880 | ...oocvvennes 4,000,000 3,999,892 0 2,735 0 5320 |J........ 210,000 | 06/12/2006. | 01/15/2016.
693506 BB 2 |PPG INDUSTRIES INC ...109.534 555,337 507,000 506,928 0 29 0 [0 [ 06650 | ... 6.650 03/13/2008. | 03/15/2018.
69351U AQ 6 |PPLELECTRIC UTILITIES CORP ...97.733 2,932,012 3,000,000 2,993,042 0 947 0 [0 [ 20002500 | ..., 2.530 08/21/2012. | 09/01/2022.
694308 HE 0 |PACIFIC GAS & ELECTRIC COMPANY. ...104.326 694,817 666,000 665,016 0 105 0 [0 [03.850 ... 3.870 11/06/2013. | 11/15/2023.
71343P  AB 7 |PEPSIAMERICAS INC ...105.081 2,101,635 2,000,000 1,998,220 0 1,223 0 [0 [ 20005000 | ... 5.060 [MN......| coovrrrreee 12778 | e 100,000 | 05/11/2005. | 05/15/2017.
713448  BR 8 |PEPSICOINC ...103.609 2,072,193 2,000,000 2,026,661 0 (5,079) O [0 [ 103125 | 2.820 07/15/2013. | 11/01/2020.
717081 DB 6 |PFIZERINC ..112.243 2,806,084 2,500,000 2,581,763 0 (22,942) 0 | om0 [ 0.6.200 | ... 5.080 06/04/2009. | 03/15/2019.
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72447X  AD 9 [PITNEY BOWES INC ...105.779 2,644,496 2,500,000 2,482,176 0 7,359 0 [0 [ 005600 | ... 5.950 07/24/2008. | 03/15/2018.
737679 DG 2 |POTOMAC ELECTRIC POWER CO. ...102.254 2,045,092 2,000,000 1,997,744 0 232 0o [...3.600 | ... 3610 03/11/2014. | 03/15/2024.
74005P AP 9 [PRAXAIR INC ...104.546 . ....1,000,000 999,700 0 236 0 [0 [ 10005200 | ... 5.220 03/07/2007. | 03/15/2017.
74005P BB 9 |PRAXAIR INC ...95.251 | ... 1,428,768 | .. ...1,497,798 0 305 0 [0 [20002.200 | ... 2.220 07/30/2012. | 08/15/2022.
742718  EB 1 |PROCTER & GAMBLE CO ..103.957 | ..cocoveenn. 1,039,577 | oo 1,000,000 994,893 0 584 0 [0 [ 003100 | ... 3.170 08/08/2013. | 08/15/2023.
744448 CB 5 |PUBLIC SERVICE CO OF COLORADO ...109.322 923,771 845,000 844,600 0 140 0 [0 [ 1005800 | ... 5.820 08/06/2008. | 08/01/2018.
744448 CC 3 |PUBLIC SERVICE CO OF COLORADO ...108.883 | ..o 1,747,586 | .............. 1,605,000 ....1,606,607 0 (422) 0 [0 [0 5125 | e, 5.090 06/05/2009. | 06/01/2019.
74456Q BD 7 |PUBLIC SERVICE ELECTRIC & GAS ...104.510 3,135,311 3,000,000 2,999,788 0 22 0 [0 [0 3.750 | 3.750 09/09/2013. | 03/15/2024.
747525 AF 0 |QUALCOMM INC. 95.534 3,821,363 4,000,000 3,986,349 0 749 0 [0 [ 10003450 ... 3490 05/13/2015. | 05/20/2025.
755111 AJ 0 |RAYTHEON COMPANY 110642 | ... 1,106,429 | ...ccooovvenes 1,000,000 999,596 0 165 O [0 [0 8750 | ... 6.770 03/27/1998. | 03/15/2018.
755111 BT 7 |RAYTHEON COMPANY ...103.027 2,060,556 2,000,000 2,016,140 0 (3,095) 0 [0 [ 103125 | 2.940 07/15/2013. | 10/15/2020.
771196 AS 1 |ROCHE HOLDINGS INC CALTAT | e 1,239,274 | ...ccooonvn. 1,109,000 ...1,129,899 0 (5,910) 0 [ crvvernerireen0 [ .8.000 ... 5.340 06/09/2009. | 03/01/2019.
774341 AE 1 |ROCKWELL COLLINS INC ...103.146 3,916,459 3,797,000 3,803,689 0 (769) 0 [0 [ 10003700 | 3.670 02/20/2014. | 12/15/2023.
78573A  AA 8 | SABMILLER HOLDINGS INC ..102.848 | ..o 1,542,720 | ..ccovonnen. 1,500,000 ....1,495,348 0 673 0 [0 [1003.750 | e 3.800 01/10/2012. | 01/15/2022.
797440 BR 4 |SANDIEGO GAS & ELECTRIC CO ...103.453 5,172,662 5,000,000 4,999,334 0 74 0 [0 [ 003600 | ... 3.600 09/04/2013. | 09/01/2023.
806605 AG 6 |[MERCK&COINC ...129.196 ..1,937,948 ....1,500,000 495,400 0 132 0 [0 [ 1008500 | ... 6.520 11/21/2003. | 12/01/2033.
828807 CV 7 |SIMON PROPERTY GROUP LP ...101.236 2,024,730 2,000,000 1,987,500 0 420 O [0 [ 003500 | ... 3570 08/10/2015. | 09/01/2025.
832696 AK 4 |JM SMUCKER CO. .....99.640 ..4,982,013 . ....4,998,864 0 74 0 [0 [ 003500 | ... 3.500 10/14/2015. | 03/15/2025.
83614K AA 7 [SOURCE GASLLC ...103.945 ,157,800 4,000,000 3,997,974 0 1,516 0 [0 [ 10005900 | ..., 5.940 04/11/2007. | 04/01/2017.
837004 BW 9 |SOUTH CAROLINA ELEC & GAS ...113.455 2,269,100 2,000,000 1,957,268 0 1411 0 [0 [ 5800 | ... 6.000 08/06/2003. | 01/15/2033.
857477 AD 5 |STATE STREET CORP ...105.176 4,207,042 4,000,000 3,999,643 0 253 0 [0 [15.375 | 5.380 04/25/2007. | 04/30/2017.
863667 AF 8 |STRYKER CORP. .....99.271 ..3,970,856 ....4,000,000 3,970,015 0 3,037 O [0 [ 103375 | 3470 04/28/2014. | 05/15/2024.
86765B AN 9 [SUNOCO LOGISTICS PARTNERS OPERATIONS ....86.516 2,595,506 3,000,000 3,030,733 0 (3,170) 0 [ im0 [ 14250 | 4.090 09/26/2014. | 04/01/2024.
87305Q CF 6 |TTXCO ..103.288 | oo 4,131,520 | ..covvrrrnns 4,000,000 3,989,980 0 1,029 0 [0 [ 004150 | 4.180 12/04/2013. | 01/15/2024.
87612E AN 6 | TARGET CORP ...102.595 2,051,900 2,000,000 2,006,531 0 (11,657) 0 [0 [0 5875 |, 5.250 03/09/2007. | 07/15/2016.
88579Y AF 8 [3MCO ....96.873 914,482 944,000 899,981 0 6,110 0 [0 [2000.2.000 | ..., 2.790 07/15/2013. | 06/26/2022.
88579Y AR 2 [3MCO ...101.286 3,038,604 3,000,000 2,988,849 0 399 0 [0 [123.000 | ... 3.040 08/04/2015. | 08/07/2025.
887315 BJ 7 |TIME WARNER COMPANIES, ...109.302 2,732,554 2,500,000 2,576,469 0 (39,697) 0 [0 [0 7.250 ... 5.430 04/21/2005. | 10/15/2017.
88732) AW 8 | TIME WARNER CABLE INC ...105.656 3,882,872 3,675,000 3,641,132 0 7,259 0 [0 [.5.000 | ... 5.250 12/09/2009. | 02/01/2020.
902494  AX 1 |TYSON FOODS INC ...102.323 3,554,736 3,474,000 3,479,975 0 (595) 0 [0 [ 0003950 ..., 3.920 08/14/2014. | 08/15/2024.
90331H MS 9 |USBANKNA ....97.057 ....5,000,000 0 1,372 0 [ civvrrnerireen0 [ 10.2.800 | 2.830 01/22/2015. | 01/27/2025.
904764 AH 0 |UNILEVER CAPITAL CORP .. 127131 . ....1,500,000 . 0 399 0 [0 [ 105900 | ... 5970 11/04/2002. | 11/15/2032.
904764  AK 3 |UNILEVER CAPITAL CORP ...108.683 581,457 535,000 534,800 0 58 0 [0 [ ...4.800 ... 4.810 02/09/2009. | 02/15/2019.
904764 AS 6 |UNILEVER CAPITAL CORP .. 101.362 | oo 1,013,622 | ..occovevees 1,000,000 988,797 0 417 0 3230 [Jdon 13,003 0 | 07/28/2015. | 07/30/2025.
907818  AZ 1 |UNION PACIFIC CORP. ...100.462 502,310 500,000 499,983 0 200 0 [0 [0 7.000 | ... 7.040 [FA.co| oo 14,583 | .oovooere 35,000 | 01/23/1996. | 02/01/2016.
907834 AB 1 |UNION PACIFIC RESOURCES GROUP. ...104.612 784,590 750,000 747,320 0 156 0 [ vrvvrrrnenrireen0 [0 7.500 | 7.540 10/10/1996. | 10/15/2026.
911308 AA 2 |UNITED PARCEL SERVICE ...123.539 2,470,798 2,000,000 2,142,733 0 (28,380) 0 [ om0 [ 8375 | oo 6.420 . 09/06/2001. | 04/01/2020.
91913y AM 2 |VALERO ENERGY CORP ...105.027 2,100,555 2,000,000 1,999,669 0 211 0 [0 [0 8125 | e, 6.130 [JD..oves | v 5,444 | 122,500 | 06/05/2007. | 06/15/2017.
92277G  AG 2 |VENTAS REALTY LP 99424 | 3,976,974 | .....coo..nn. 4,000,000 3,969,816 0 1,096 O [0 [0 4125 | 4.210 75,625 0 |07/09/2015. | 01/15/2026.
92343V BR 4 [VERIZON COMMUNICATIONS INC. ...109.599 2,864,920 2,614,000 2,614,120 0 (23) 0 [0 [ 0005150 | 5.140 39,638 | oo 134,621 | 09/11/2013. | 09/15/2023.
92553  AX 0 |VIACOM INC ....92.941 ..1,768,672 ....1,903,000 ....1,888,583 0 1,450 O [0 [.3.875 | e, 3.980 03/06/2014. | 04/01/2024.
931142 DP 5 |WAL-MART STORES INC ...102.959 .4,118,387 ....4,000,000 3,986,759 0 1,362 0 [0 [ 1003300 ... 3.340 04/15/2014. | 04/22/2024.
931422 AE 9 |WALGREEN CO ...106.936 663,005 620,000 626,649 0 (1,984) 0 [0 [00.5.250 | ... 4.860 |JJ........ 06/04/2009. | 01/15/2019.
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94106L  AS 8 |WASTE MANAGEMENT INC. ..1,991,960 |...108.971 2,179,421 2,000,000 1,997,805 0 903 0 [0 [ 1006100 | .o 6.150 03/03/2008. | 03/15/2018.
947075 AD 9 |WEATHERFORD INTL LTD. .....92.210 267,409 290,000 289,569 0 177 0.0 [......8.000 | ...... 6.070 03/19/2008. | 03/15/2018.
959802 AB 5 |WESTERN UNION CO ...103.175 2,236,834 2,168,000 2,205,319 0 (48,311) 0 [0 [ 1005930 | . 3.580 07/27/2010. | 10/01/2016.
962166 BW 3 |WEYERHAEUSER CO. . ...104.065 2,081,317 2,000,000 1,997,790 0 229 0 [0 | 4625 | 4.640 09/13/2013. | 09/15/2023.
963320 AH 9 |WHIRLPOOL CORP .745,365 |...103.107 773,303 750,000 749,763 0 415 O [0 [0l 7750 |, 7.810 07/25/1996. | 07/15/2016.
982526 AQ 8 |WM WRIGLEY JR CO. ..1,051,958 |...101.948 1,073,512 1,053,000 1,052,257 0 140 0 3.390 10/16/2013. | 10/21/2020.
03746A AA 8 |APACHE FINANCE CANADA ..1,082,400 |...124.220 | ... .1,242,203 ....1,000,000 11,059,524 0 (2,440) 0 [0 | 7.750 | 7.070 07/27/2001. | 12/15/2029.
063679 JJ 4 |BANK OF MONTREAL ...100.104 | ..cocoveenee 1,959,035 | ...oovevvenes 1,957,000 ....1,956,982 0 267 0 [0 [ 1002625 | ... 2.630 01/18/2011. | 01/25/2016.
064149 C8 8 |BANK OF NOVA SCOTIA ...108.074 2,701,873 2,500,000 2,497,770 0 388 0 [0 | 4375 | 4.390 01/06/2011. | 01/13/2021.
136069 DT 5 | CANADIAN IMPERIAL BANK OF COMMERCE ..100.102 | o 1,636,668 | .............. 1,635,000 ....1,634,989 0 145 O [0 [ 0002750 | ... 2.750 01/20/2011. | 01/27/2016.
136375 BG 6 | CANADIAN NATL RAILWAYS .. 132178 2,643,560 2,000,000 2,175,360 0 (6,295) 0 [0 | 7375 | 6.470 04/29/2004. | 10/15/2031.
136375 BR 2 |CANADIAN NATL RAILWAYS. ...108.365 303,424 280,000 279,650 0 134 0 |0 [ .0..5.550 ... 5.600 04/24/2008. | 05/15/2018.
136375 BT 8 | CANADIAN NATL RAILWAYS ...109.930 829,974 755,000 752,016 0 838 0 [0 [ 1005550 | 5.680 02/18/2009. | 03/01/2019.
136385 AT 8 | CANADIAN NATURAL RESOURCES LTD .....88.335 2,208,378 2,500,000 2,499,119 0 89 0 [0 ]......3.800 |...... 3.800 03/26/2014. | 04/15/2024.
13645R  AS 3 |CANADIAN PACIFIC RAILWAY CO ....93.979 5,046,723 5,370,000 5,367,873 0 182 0 [0 [10002.900 | ... 2.900 01/28/2015. | 02/01/2025.
00507U AS 0 |ACTAVIS FUNDING SCS .....99.567 3,600,366 3,616,000 3,627,634 0 (810) 0 [0 .....3.800 |...... 3.750 03/17/2015. | 03/15/2025.
05252A BN 0 |AUSTRALIA & NEW ZEALAND BANKING GRP ...100.408 | .............. 1,506,120 | ..ocovevnnes 1,500,000 ...1,499,781 0 1,296 O [0 [ 10003250 | ... 3.330 02/22/2011. | 03/01/2016.
067316 AC 3 [BACARDILTD ...106.291 637,746 600,000 599,303 0 121 0 [0 | 4500 o 4.520 01/18/2011.| 01/15/2021.
23636A AB 7 | DANSKE BANK A/S ...100.819 2,778,572 2,756,000 2,755,923 0 265 0 [0 ... 3.875 | ..o 3.880 04/07/2011. | 04/14/2016.
25600W AB 6 | DNB NOR BOLIGKREDITT. ...100.360 | ...ocoverrene. 1,500,382 | ...oovevveres 1,495,000 ....1,494,906 0 377 0 [0 [20002.900 | ... 2.920 03/22/2011. | 03/29/2016.
268317 AB 0 |ELECTRICITE DE FRANCE ...111.856 2,796,400 2,500,000 2,591,453 0 (26,825) 0 [0 08500 ... 5.190 06/09/2009. | 01/26/2019.
40052V AB 0 [GRUPO BIMBO SAB DE CV. ...102.832 661,210 639,564 0 481 O [0 [ 4500 | ... 4.600 01/18/2012. | 01/25/2022.
404280 AF 6 |HSBC HOLDINGS PLC ...126.893 ..1,268,935 . 991,039 0 266 0 [0 |1 7.625 | 7.720 09/13/2005. | 05/17/2032.
411349  AA 1 [HANSON PLC 744,723 |..102.625 | ... ..1,806,200 1,760,000 v 1,758,754 0 1,910 0 [0 | 8125 | 6.240 08/09/2006. | 08/15/2016.
423012 AD 5 [HEINEKEN NV.....oiiiiiriiinriiicrriiiesrsiisessssssessssssesssessssesssssssssssssessssssssssssssessesssssssssssesssssnneens | wovnnee | F | eevveesoneens | oeeneFE | v 1,996,220 |....96.752 | .cccovvvrnnee 1,935,040 | ...covevren 2,000,000 ....1,997,264 0 336 0 [0 [ 0002750 | 2.770 10/02/2012. | 04/01/2023.
505861 AB 0 |LAFARGE SA 2,061,060 |...102.524 2,050,480 2,000,000 2,004,405 0 (7,815) 0 [0 008500 ... 6.070 10/20/2006. | 07/15/2016.
556080 AE 8 |MACQUARIE GROUP LTD .790,539 |...111.611 891,772 799,000 794,079 0 805 0 [0 [ 6250 | ..., 6.390 01/06/2011. | 01/14/2021.
60688X AP 5 |MIZUHO BANKLTD ..3,992,320 |..101.187 ..4,047,480 ....4,000,000 3,993,148 0 656 0 [ereiieiiiienn0 ]......3.600 |...... 3.620 09/18/2014. | 09/25/2024.
65504L  AF 4 [NOBLE HOLDING INTL LTD. ..1,496,617 |.....70.500 ..1,057,500 1,500,000 ...1,498,111 0 317 O [0 [ 4625 | e 4.650 02/01/2011. | 03/01/2021.
66989G  AA 8 |NOVARTIS SECS INVEST LTD....cvuvrrrvermrresmnrresieersssssnenssessnsessssssssssnsssssnnssssssnnessssnnsssssnse | evvees | F | onverveins [ e TFE | v 2,016,404 |...109.527 2,212,445 2,020,000 2,018,682 0 382 0 [0 [ 105125 | e 5.140 02/04/2009. | 02/10/2019.
80105N AG 0 | SANOFI-AVENTIS SA ...106.816 2,312,575 2,165,000 2,152,255 0 2,136 0 [0 104,000 | 4.120 03/22/2011. | 03/29/2021.
806854 AH 8 |SCHLUMBERGER INVESTMENT SA .. 101.367 | oo 1,501,250 | ..o 1,481,000 ...1,476,864 0 442 0 [ im0 [ 203650 ... 3.690 11/25/2013. | 12/01/2023.
822582 AS 1 |SHELL INTERNATIONAL FINANCE. .....94.663 ..1,893,263 ....2,000,000 1,994,022 0 821 0 [0 |10 2.375 | 2.420 08/14/2012. | 08/21/2022.
83364L AB 5 |SOCIETE GENERALE ...101.274 ..1,919,142 1,895,000 894,849 0 482 O [0 [0 5750 |, 5770 04/12/2006. | 04/20/2016.
865622 BE 3 |SUMITOMO MITSUI BANKING CORP ...104.136 2,603,421 2,500,000 2,497,413 0 289 0 [0 1023950 | ..o 3.960 07/11/2013.| 07/19/2023.
87020L AA 4 |SWEDBANK HYPOTEK AB, ..100.455 | oo 1,502,807 | ..covvennne 1,496,000 ...1,495,778 0 907 0 [0 002950 | ... 3.010 03/21/2011. | 03/28/2016.
928670 AF 5 |VOLKSWAGEN INTERNATIONAL FINANCE ...100.177 2,003,540 2,000,000 1,999,232 0 3,027 0 [0 [ 0002.875 | ..., 3.030 03/23/2011. | 04/01/2016.
961214 AH 6 |WESTPAC BANKING CORP . ...105.012 3,150,388 3,000,000 2,996,186 0 1,458 0 [0 [ 4625 | 4.680 05/16/2003. | 06/01/2018.
961214 BK 8 | WESTPAC BANKING CORP ..1,998,580 |...109.314 2,186,290 2,000,000 1,999,366 0 145 0 |0 | 4875 | ..... 4.880 11/16/2009. | 11/19/2019.
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUEr ODIGAHONS.............civeuiieiiieiiii s | eossniead 436,568,260 XXX | s 450,629,482 436,911,000 434,480,614 0 (265,864) 0 XXX XXX XXX
Industrial & Miscell (Unaffiliated) - Other Loan-Backed and Structured Securities
501673 AA 5 |LAARENA FUNDING LLC oot | e o | oo | e 2AM | o 336,175 |..110.003 | 370,106 336,175 336,175 0 0] 0 0 [0 7656 [ 7.650 [UDecor | e 44 ] 25,738 | 04113/1999. | 12/1512026.




Annual Statement for the year 2015 of the US FINANCIAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 1

erm BONDS Owned December 31 of Current Year

Showing all Long-Ti
7

9'013

2 Codes 6 Fair Value 10 1" Change in Book/Adjusted Carrying Value Dates
5 8 9 13 14 15 16 17 18 19 20 21 22
Current Year's
Other-Than- Total Foreign Stated
NAIC Rate Used Current Year's Temporary Exchange Contractual
Bond | Desig- to Obtain Book/Adjusted (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value Accretion Recognized B./A.C.V. Rateof | Rateof | Paid | Due & Accrued During Year Acquired Date
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities 336,175 XXX 370,106 336,175 336,175 0 XXX XXX XXX [ o cirienn. 25,738 XXX XXX
3899999. Total - Industrial & Miscellaneous (UNfIBLEM)................ccerseerrssssicesssssscsssss s s | oo 436,904,435 | XXX | o 450,999,588 437,247175 | ......... 434,816,789 (265,864) 0 XXX XXX | XXX 5336735 | ...... 17,990,791 XXX XXX
Totals
7799999, TOtal - ISSUET OBIIGALIONS. .. ... eversceieiesteset ettt s s e 8818 £ 488088 b b en bbbttt enensenienss | crsenienssd 481,271,860 XXX [ s 495,591,218 474,511,000 | .......... 474,928,089 ....(709,329) 0 0 XXX XXX XXX [ e 6,071,830 | ....... 20,261,595 XXX XXX
7899999. Total - Residential Mortgage-Backed Securitie: 835,917 XXX 947,985 834,228 841,125 363 0 0] XXX XXX XXX XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities. 336,175 XXX 370,106 336,175 336,175 0 0 XXX XXX XXX XXX XXX
8399999, Grand TOtal = BONGS. ...ttt enniens | nriines 482,443,952 XXX | 496,909,309 475,681,403 | .......... 476,105,389 ....(708,966) 0 0 XXX XXX XXX 6,077,320 XXX XXX
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Annual Statement for the year 2015 of the US FINANCIAL LIFE INSURANCE COMPANY

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

1 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19
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 D¢ 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 i R i (15+16-17) Change in B/A.C.V. nation Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
151327 20 2 |CENTAUR FUNDING CORP. ] ] errerr.3,000.000 | ........1,000.00 | .........0.000 | ..............3,990,630 |..1,198.750 3,596,250 3,990,630 0 272,400 0 0 0 0 |...P2UFE | 06/17/2005.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) 3,990,630 XXX 3,596,250 3,990,630 0 272,400 0 0 0 0| XXX XXX
8999999. Total - Preferred Stock: 3,990,630 XXX 3,596,250 3,990,630 0 272,400 0 0 0 0] XXX XXX
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Annual Statement for the year 2015 of the US FINANCIAL LIFE INSURANCE COMPANY
SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 (4 7 8 10 11 12 13 14 15 16
F 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 BJ/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
9899999. Total Common and Preferred Stock 3,990,630 XXX 3,596,250 3,990,630 0 272,400 0 0 0 0 0 XXX XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues..........0, the total $ value (included in Column 8) of all such issues $..........0.
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Annual Statement for the year 2015 of the US. FINANCIAL LIFE INSURANCE COMPANY

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. Government
912828  UQ 1 |UNITED STATES OF AMERICA TREASURY....... 02/20/2015........ DEUTSCHE BANK ..ottt sttt esss | f1esssssessasssesssbsss s b b sess s s ansestensas | anssessessnssenssessssssessessnssenson 294,680 | ..o 300,000 | .vovieiiicrereeee 1,823
912828 VA 5 |UNITED STATES OF AMERICA TREASURY....... 04/28/2015........ GOLDIMAN SACHS.... ..ttt ses s s st sesess e ses s ensesseesessasensessnsanes | oesessessesansessessesesansessesssssnsessessesnsanss | sessesessessessnssssessessesssssnsansesss 493,457 2,797
0599999.  TOtal - BONAS = U.S. GOVEIMMENL...........c.cviviivevevieciiieecteteteeeeteteeeeeteteteteteseeae et etetessasaesesseaesesesassasssaesassesess  tetessssessssesesesassssasesesesesassesessseseessesesesessseesasesesesessssesaesesesesessesassseeses s sesesassssee s eset et s ssses e et et et essesessnsesessassesassssesessssetesesassenanse  ouessesesssssesasassssesessssesasessssesssesesasasses | ceesesssesesemsssssissetesesassesarasees 788,137 4,620
Bonds - Industrial and Mi:

002824 BB 5 | ABBOTT LABORATORIES.........coriiieiiireriiiesisieeissie it enessssssene s | sossiseesesinees 03/05/2015........ BANK OF AMERICA CORP.......ccou vttt si st esssesires | soestesesssstesessesssss s ssesss e estesias | estsessessssssesssessesssessesssesenens 997,930 | oo 1,000,000 | .coooverreriiererierreeee e 0
05348E AW 9 | AVALONBAY COMMUNITIES INC......oovirirrimiiriiisiinsisisssie s sssnsessesssenes 11/04/2015........ WELLS FARGO. ...ttt bbb nsnes | esssssessesssssessebssss st sssbsssessessnnsans | essssssesssssnssssssessassssssssanssans 996,740 | .o 1,000,000 | .eovvveerciriirieeeree e 0
06406H DA 4 | BANK OF NEW YORK MELLON.......coviiiiiiiiiiicimeieriesistesenie et ssessensesssenes 02/19/2015........ GOLDMAN SACHS........oeeeeveeeeteeee ettt ss s ssse s sssss s sssssesssssssssssnssssanes | sevsssssssssassesssssesssssassssassssssssssnsssanns | seeesssans .3,991,440

11120V AA 1 | BRIXMOR OPERATING PARTNERSHIP........ccccrmririiiiniieisrirereineines 01/13/2015........ CITIGROUP INC.....ouiiiiiiiiieieeieiesi bbb | esbsisest bbbt nsanines | ceressanes .2,052,138

126408  HD 8 | CSX CORP......ciiiiiiiriiieieie it 10/15/2015........ CITIGROUP INC.....ciiiiiiiiieieeitiei sttt | esssesessessasss st enssnins | cesessenes .1,405,661

166764  BD 1 | CHEVRON CORP.......c.eoiiiiriiicirnrireieiistiesissiseesie s 11/09/2015........ JPMORGAN CHASE & CO....ocourirriiriiieieieiie ittt sines | essetesessesssssest b sss e sssessenssntes | etbsessesiessessste s ssentseseenies 794,000

20826F  AG 1 | CONOCOPHILLIPS CO......oovvrurirriririiniriieriessienissesssenessessssens 05/13/2015........ BANK OF AMERICA CORP.........couiimriiiiirintiissiiesieses st ssssessessessssesssssssssssssnes | avissesssssnsssesssessessssssssssssessesssnssses | corsienes .1,993,100

30231G  AF 9 | EXXON MOBIL CORP........covvrerriniieirerinsieeissiesieseeniesinsenes 03/03/2015........ CITIGROUP INC.....cviiieiiirierieristeesie et | esssesesseessnes s sessnes st eesasasessenssnines | cesessanes 14,000,000

412822 AD 0 |HARLEY-DAVIDSON INC......coviiiiiiiireiiiiiinsieisssssiesiesiessesss s essssanes 07/23/2015........ JPMORGAN CHASE & CO.....cvirmiiiiiiiiiieiiiisiiiseissiis st ssssssines | sosisassssssssesssssssensssssssessesssessssssannes | sosssseons .1,988,980

458140  AS 9 |INTEL CORP......cooviiieiiieiirieee et 07/22/12015........ BANK OF AMERICA CORP.......cou vt sesssesissiess s sissssssessssssises | soesssesissssssessssnssssssessessssssesssssnssenses | oeveesenes .3,994,040

46625H  MN 7 | JPMORGAN CHASE & CO......ccouiiririiiiireriniinceesiserssissise e ssessseenes 07/14/2015........ JPMORGAN CHASE & CO.....cocvviirriiieinrirceerineienineies .3,984,960

500255 AU 8 | KOHLS CORP......cooivimrieiiiiietiesisciseissie et 07/15/2015........ VARIOUS.......ovviiriririntiinsisiesie st .2,880,556 2,881,000

52517P  F6 3 |LEHMAN BROTHERS HLDG. 10/01/2015 CAPITALIZED INTEREST. 0 215,655

52517P VW 0 [LEHMAN BROTHERS HLDG........ccoevvireireririnirenieisersiensseisisessssesensnsanes 10/01/2015........ CAPITALIZED INTEREST.....ccovervrrnrrnns 0

579780  AK 3 |MCCORMICK & CO INC........oviireriniiiirerieineiseie s 11/03/2015........ VARIOUS ...ttt 1,372,768

582839  AH 9 |MEAD JOHNSON NUTRITION CO....ccovvuriruriiireriiiieinrierssieieiissieniesiees 11/03/2015........ VARIOUS......cooiiriiiciitieei st 4,022,003

637432 ND 3 |NATIONAL RURAL UTIL CO-OP FIN.....cccvvumirieririeiiiniineiiesiesesenisissesiesseensenes 01/20/2015........ JPMORGAN CHASE & CO......cocoorveirierierieeierirssiieiies 2,914,221

68233) AZ 7 |ONCOR ELECTRIC DELIVERY CO LLC 10/27/2015 DIRECT. .1,547,942

747525  AF 0 |QUALCOMM INC......coviriirericirirnnieissieieriseiensnines 05/13/2015........ VARIOUS......oootiiriiieiinie st .3,985,600

828807  CV 7 | SIMON PROPERTY GROUP LP......cviiiiiiiirieierieiieiesisisesesie s ssssesessees 08/10/2015........ CITIGROUP INC......covrririireirerseieireresisee e .1,987,080

832696  AK 4 | JM SMUCKER CO......ccovuuiimiiniiiiiirerinsiciesierssiseiesss st ssses 10/14/2015........ DIRECT. s 4,998,791

88579Y AR 2 [BM COuiiiiiiieiiiieiiiie s 08/04/2015........ GOLDMAN SACHS......ovvirirriiriirinsiierieseieneesessseans .2,988,450

90331H MS 9 |[USBANKNA......c.covvivirine. 01/22/2015. US BANCORP....... 4,983,150

904764  AS 6 | UNILEVER CAPITAL CORP......cvvrirvrirrirrirerinieerenisseissiersssiessesssesssenes 07/28/2015........ JPMORGAN CHASE & CO.....oovuirriiisiisieisssieisessssiessssss s sss st sssessses | oesssssessossasssesssessnssssssesssssssesssessansns | asssessssssssessssssesssssssssnsnssans 988,380

92277G  AG 2 | VENTAS REALTY LP....oiiiiiiiieiencrerereeee et 07/09/2015........ UBS GROUP.....ooiiiiriiie ettt nine | soenisessssstssess e sss e essenasnsennee | oerienines .3,968,720

13645R  AS 3 | CANADIAN PACIFIC RAILWAY CO.....ovoriririiirrieiieineierinsieesieissnsenes A, 01/28/2015........ MORGAN STANLEY ...ttt sss st ssenes | ssesssessesssssessssssssssssessessssssessssnssesses | rersesines 5,367,691

00507U  AS 0 |ACTAVIS FUNDING SCS.....ccomimuirirriiisiiissiissisensssssssesssssesessssssssnsenes F 03/17/2015........ VARIOUS. ...t | cbsensssnnt s ras st enesnes | enissneons .3,628,444

3899999. Total - BONAS = INAUSEHAI GNA MISCEIANEOUS..............c.oveviitetiicieieicteteteecte ettt et e et et s etetets evesassesessesesesessesesessesesessssesasssesessssetesassesesessesetesssseses s sesesessssesessesesesessesesesseseeas e setesessesesensesetessssetesnsesesessssetessssseesssetetasassesanse  atessesesesssesesassssessssnsesasssesessnsesesasenaes | tevas ...71,832,785

8399997, TOHAl - BONAS = P ...ttt s 184844088088 8otk o8 b eh 6 eheeEeheebeE1eE e b oL E e e s R eeEHeb oL 8 eE e E e s 8 o0 s eE e h oL E oL E e L8 E e b8 eE e E oL E oL s R L b oL 8oL E oL Heh e s 8 E oL E oL E e E L L b 4L E e E oL E b eEfE e h oL b eE e E e h e b e b bt eh e eEbekieheteeeben et eb st b bttt sntenees | cens ....12,620,922

8399998. Total - Bonds - SUMMANY HEM fTOM PA 5.ttt ettt ees et eeseseessesesesenseeseeee | fefseeseseesseseeesaeseeseeeeneseeseeeEaeEeeseeseeseEeeEee 8o EeEseEoe8eE1eEeE4EEoEAeEsLEHeE 428 oE 1S EaeEoeE e 08 LE 28 eEE 421 S EAeE L8 ee8 401 eEeE 4L EeEA£EeEHeE 428 eE e e aeEeeEeeseEseseeEentetsne | 4eieesetastessessessesansessesnsensessessnssnsansennes | seseessnas .6,546,466

8309999, TOAl = BONAS..........oivevviveceeieccteieteeteeete ettt ettt s ettt etet s s e eeseseeeesesessesessaesesssesesesasseesssesesesesasesesnsess  4esesssssssssesesesasssseseseeeeeseseet et s e e e s e Ae s et s e e e e e eA et et et ae e e et A eA ettt Ae s et e A et e e e AeAe s st e e et e A et et s et e et e eA et et s aet e st A et et s e eaetenneeaesensetetennsetene  auetsetesessassesanntesesntesasresaeninniesarenaes | eres ....79,167,388

9999999. Total - Bonds, Preferred and COMMON STOCKS. ...........cc.iuiiviiiiieiieiiieiieiieis ettt ete eeseessesee s ssee s ees et ee b s et s et b et 0 bbbttt eniene | esstiseeseesessasesessessenes s e s eeeeninnins | oeres ....19,167,388
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Annual Statement for the year 2015 of the US. FINANCIAL LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
F Current Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
ei 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 BJ/A.CV. Change in Carrying Value at | Gain (Loss)on| (Loss) on (Loss) on Received Contractual
CUSIP Identification Description n Date Name of Purchaser Stock Consi i Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B.JA.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
Bonds - U.S.
36201N K9 0 | GOVERNMENT NATL MTG ASSN.......covuuiriiricricricnicnicnienians ..| 12/01/2015. | MBS PAYDOWN 32,896 34,052 32,998 0 (102) 0 (102) 0 32,896 0 0 0| 1,180 | 11/15/2032.
36210T Q2 5 |GOVERNMENT NATL MTG ASSN.... .. | 12/01/2015. | MBS PAYDOWN 9,693 | ..ccovonnes 10,081 9,704 0 (11) 0 (11) 0 9,693 0 0 0 311 | 04/15/2029.
36210X T7 2 |GOVERNMENT NATL MTG ASSN.... ..| 12/01/2015. | MBS PAYDOWN 1,560 1,623 1,564 0 (3) 0 (3) 0 1,560 0 0 0 51 | 04/15/2029.
36213E PQ 3 | GOVERNMENT NATL MTG ASSN................ .. [ 12/01/2015. [ MBS PAYDOWN..........covvverriirinnniinnisnnisnisnnies [ eovennisnsisnniinnnnns | covennneennn 1,090 | i 47,090 | ............. 46,940 47,083 0 8 0 8 0 47,090 0 0 0 [ 1,395 | 12/15/2031.
912828 MR 8 |UNITED STATES OF AMERICA TREASURY . | 02/28/2015. | VARIOUS 300,000 298,782 299,959 0 41 0 41 0 300,000 0 0 0 3,563 | 02/28/2015.
912828 MZ 0 |UNITED STATES OF AMERICA TREASURY.... . [ 04/30/2015. | VARIOUS.........coovnrinrinrinninninsinsissinsississnsssissnnes | oonevssessssssessesssens | eenneeeneee00,000 | covinniies 500,000 505,098 500,355 0 (355) 0 (355) 0 500,000 0 0 0 6,250 | 04/30/2015.
0599999. Total - Bonds - U.S. Government 891,239 891,239 896,576 891,663 0 (422) 0 (422) 0 891,239 0 0 0]....12,750 XXX
Bonds - U.S. Special Revenue and Special Assessment
312903 KT 3 |FED HOME LOAN MTG CORP .. | 12/15/2015. | MBS PAYDOWN 3,301 3,301 3,381 3,301 0 0 0 0 0 3,301 0 0 (U [ 154 | 01/15/2021.
312905 WS 7 |FED HOME LOAN MTG CORP .. | 12/01/2015. | MBS PAYDOWN 1,647 1,647 1,686 1,650 0 (3) 0 (3) 0 1,647 0 0 0 72 | 05/15/2021.
313376 M8 1 |FED HOME LOAN MTG CORP. .. | 12/01/2015. MBS PAYDOWN.......covvvurvirinirnerincinciineriseninerinerinens | cevieiiesiensesinenies | cveeinnnin 12,989 | oo 12,989 | oo 12,177 12,837 0 152 0 152 0 12,989 0 0 0 522 | 04/15/2026.
31340Y FN 4 |FED HOME LOAN MTG CORP .. | 12/15/2015. | MBS PAYDOWN 3,200 3,200 3,308 3,205 0 (5) 0 (5) 0 3,200 0 0 (VN 153 | 03/15/2020.
31358E  JG 8 |FED NATIONAL MTG ASSN ..| 12/01/2015. | MBS PAYDOWN 2,510 2,510 2,178 2,482 0 28 0 28 0 2,510 0 0 0 93 | 06/25/2020.
31358E QE 5 |FED NATIONAL MTG ASSN .. | 12/01/2015. | MBS PAYDOWN 3,090 3,000 3,180 3,007 0 7 0 (7) 0 3,000 0 0 (U [ 134 | 06/25/2020.
31358) SN 2 |FED NATIONAL MTG ASSN .. | 12/01/2015. | MBS PAYDOWN 1,667 1,667 1,702 1,670 0 (3) 0 3) 0 1,667 0 0 0 74 1 09/25/2021.
31358L  JB 3 |FED NATIONAL MTG ASSN .. | 12/01/2015. | MBS PAYDOWN 3,012 3,012 3,072 3,018 0 5 0 (5) 0 3,012 0 0 (U [ 136 | 01/25/2022.
31359D 6L 2 |FED NATIONAL MTG ASSN .. | 12/01/2015. | MBS PAYDOWN 22,228 22,228 21,249 22,119 0 109 0 109 0 22,228 0 0 0 727 | 09/25/2023.
3837H0 QK 2 |GOVERNMENT NATL MTG ASSN.......cocuuiiiiiiiiiciiciicnisiinnians .. 12/01/2015. | MBS PAYDOWN.......coouoiiniiniiniiniissississississinnns | sevessiessisssisssiesssiens | cvsninnioas 19,533 | .o 19,533 | oo 18,837 19,451 0 82 0 82 0 19,533 0 0 0 715 | 06/20/2026.
3199999. Total - Bonds - U.S. Special ReVENUE AN SPECIAl ASSESSMENES. . ... vuerurrsrrireersesieriinis | toetssssassassassesssssseees s es st sssasssss st es s st st sstsssssssssssensensensensenssnsssssessenses | sressssssneas T3ATT | e, T3IATT | oo 70,770 72,830 0 348 0 348 0 73,177 0 0 0. 2,780 XXX
Bonds - Industrial and Miscellaneous
039483 AY 8 |ARCHER-DANIELS-MIDLAND .. | 09/04/2015. | CALLED THRU ISSUER at 100.000............cccoovvmmmeens [ ervmmminmiiinriinniens | e 403,000 | ...........403,000 | ........... 402,992 403,000 0 0 0 0 0 403,000 0 0 0 |.....21,617 | 03/15/2018.
060505 BS 2 |BANK OF AMERICA CORP .. [ 08/01/2015. [ MATURITY c.oovcrverriiicriiriiieriinssieesiisssiessssssssisseses [ eoveessisssssissssennies | onneees 3,000,000 2,855,310 2,988,155 0| oo 11,845 | oo 0 | 11,845 0 3,000,000 0 0 0. 142,500 | 08/01/2015.
071813 BF 5 |BAXTERINTERNATIONAL INC ..| 07/21/2015. | PREREF ..2,012,320 ... 1,991,340 1,993,217 0 453 0 453 0| s 1,993,670 | ...cccvvnvnnn 0]....18,650 | ... 18,650 | .......44,800 |08/15/2022.
172967 BL 4 [CITIGROUP INC. .. | 09/24/2015. | CITIGROUP INC. 2,394,540 ....2,087,700 ..2,068,189 | ...ccooovnnnnnd (N (1,743) 0 (1,743) 0 2,066,446 0...328,094 |......328,094 | ..... 103,792 | 06/15/2032.
191216 AM 2 |COCA COLA CO .| 03/30/2015. | CALLED THRU ISSUER at 100.000...........ccouemvermiiinns | coviniisnisnisnisiiins | woveieea 2,500,000 .2,497,275 2,498,776 0 65 0 65 0 2,498,841 0. 1,159 | e 1,159 | ... 385,891 | 03/15/2019.
20030N AJ 0 [COMCAST CORP .. | 06/29/2015. | CALLED THRU ISSUER at 102.107.........cccocvvvvvvviins [ o | s 3,063,210 ........3,003,300 3,000,409 0 (230) 0 (230) 0 3,000,178 11/15/2015.
22541L AR 4 |CREDIT SUISSE FB USA INC oo [ 0171512015, [ MATURITY c.covriirriiriieriieriisesiiessisssssesssssssissenses | erveessisssssissessssnnnes | oneeees 2,000,000 ....1,913,040 ....1,999,497 0 503 0 503 0 2,000,000 01/15/2015.
257867 AR 2 |DONNELLEY (R.R.)) & SONS .. | 05/15/2015. [ MATURITY. 224,000 224,000 223,690 223,985 0 15 0 15 0 224,000 05/15/2015.
36962G P6 5 |GENERAL ELECTRIC CAPITAL CORP.......ccccoouviimriiinriiriiiniens .. [ 03/0412015. [ MATURITY ..ooocrioiriiicniiriiienieseieseiessiississsssissenss [ eovissiissssisssseneies | e 5,000,000 | ........ 5,000,000 ....4,966,060 ...4,999,170 0 830 0 830 0 5,000,000 03/04/2015.
428236 AM 5 |HEWLETT-PACKARD CO ..| 11/08/2015. | CALLED THRU ISSUER at 100.000 2,500,760 2,500,000 2,500,069 0 (27) 0 (27) 0 2,500,043 03/01/2017.
428236 AS 2 |HEWLETT-PACKARD CO .. | 11/08/2015. | CALLED THRU ISSUER at 100.000............ccocvermmviens [ ereimninniisnniisniins | e 415,000 | ........... 415,000 414,893 0 27 0 27 0 414,920 0 80 80 | .......66,934 | 03/01/2018.
460146 BU 6 |INTERNATIONAL PAPER CO .. | 02/17/2015. | CALLED THRU ISSUER at 100.000 984,000 983,944 0 29 0 29 0 983,972 0 28 28 |.....25,701 | 04/01/2015.
46625H CE 8 | JPMORGAN CHASE & CO. .. [03/0172015. [ MATURITY c.ooovniiriieciseienisnniesssssssiennnes [ eovessissssissssssnnnns | v 3,000,000 | ... 2,996,210 0 3,790 0 3,790 0 3,000,000 0 0 0 |.....71,250 |03/01/2015.
501044 CF 6 |KROGERCO o [ 0171512015, [ MATURITY c.covcieriiicriiiniieniiseieseiessiiessisssiisenes [ eevessiisesssisssisennies | oneeees 3,000,000 | ....... 3,000,000 2,999,931 0 69 0 69 0 3,000,000 0 0 0 |.....74,250 |01/15/2015.
501673 AA 5 [LAARENA FUNDING LLC .| 12/15/2015. | MBS PAYDOWN 87,746 87,746 87,746 0 0 0 0 0 87,746 0 0 0].....6,718 | 12/15/2026.
52517P  F6 3 [LEHMAN BROTHERS HLDG o [ 10/01/2015. [ DIRECT ..o | coienssssssssssssnssses | onesinens 113,990 | ....ccc.... 215,655 12,101 0 0 0 0 0 12,101 0...101,889 |......101,889 |.. 04/04/2016.
52517P VWV 0 |LEHMAN BROTHERS HLDG ..| 10/01/2015. | DIRECT. 113,953 12,572 0 0 0 0 0 12,572 0]...101,381 |......101,381 |.. 03/13/2014.
53117C AJ 1 [LIBERTY PROPERTY LP .. | 03/02/2015. [ MATURITY. ,000,000 3,999,211 0 789 0 789 (U 4,000,000 0 0 ..51,819 | 03/02/2015.
55259P AE 6 |M&I MARSHALL & ILSLEY BK .. [ 06/16/2015. [ MATURITY ..ovcroomrrimcriimcniieniicsieeseissiiessssesiesssnnes | ceviessisssssisesssinnnes | onniens 4,000,000 3,999,571 0 429 0 429 0| s 4,000,000 0 0 0 |.....97,000 |06/16/2015.
574599 BC 9 |MASCO CORP. .. [ 06/15/2015. [ MATURITY ..ooocvoiiirireieniseisnssnisssssssssinnnes [ eovssnsisssisssssinnins | v 4,000,000 ..3,998,822 | ..o (VN 1,178 0 1,178 [V I 4,000,000 0 0 0 |......96,000 |06/15/2015.
589331  AK 3 |MERCK SHARP & DOHME CORP.........cccoovvirriieriircrieriieniens .. [ 03/01/2015. [ MATURITY c.oooiriiicriiriiienieseieseessiiesssisssisenes [ eovissiissssssssisinnies | e 2,000,000 ....1,999,627 0 373 0 373 0 2,000,000 0 0 0 |......47,500 |03/01/2015.
610202 BN 2 |MONONGAHELA POWER CO . 1 09/08/2015. | SCOTIA CAPITAL......viuririiniinriniinsississiisiissiiees | covissississississins | i 1,021,246 992,932 0 67 0 67 0 992,998 0 28,247 28,247 | .......36,905 | 04/15/2024.




I'vid

Annual Statement for the year 2015 of the US. FINANCIAL LIFE INSURANCE COMPANY

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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
F Current Year's Bond Interest /
or Unrealized Other-Than- Total Foreign Foreign Stock
ei 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 BJ/A.CV. Change in Carrying Value at | Gain (Loss)on| (Loss) on (Loss) on Received Contractual
CUSIP Identification Description n Date Name of Purchaser Stock Ci Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B.JA.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date
61746S BR 9 [MORGAN STANLEY .. | 10/15/2015. [ MATURITY. <.......2,000,000 ....1,995,838 0 4,162 0 4,162 0 2,000,000 0 0 0 107,500 | 10/15/2015.
637432 ML 6 |NATIONAL RURAL UTILITIES o | 1170172015, [MATURITY ..ccoriiiniiiniiininnininisiineissinsis | cevissississississins | i 1,000,000 999,827 0 173 0 173 0| v 1,000,000 0 0 0].....19,000 |11/01/2015.
638585 AN 9 |NATIONSBANK CORP .. [ 08/15/2015. [ MATURITY c.oovcriviriiieniiiniieriseiesisssisesssiisenss [ eovissiissssissssiennies | e 1,000,000 ....1,002,055 0 (2,055) 0 (2,055) (V1 IO 1,000,000 0 0 0 |.....77,500 |08/15/2015.
693476 AT 0 |PNC FUNDING CORP | 111512015, [MATURITY ..o | e | i 3,000,000 2,994,389 0 5,611 0 5,611 0 3,000,000 0 0 0. 157,500 | 11/15/2015.
742718 BZ 1 |PROCTER & GAMBLE CO .. | 12115/2015. [ MATURITY. ..2,000,000 ....2,004,556 | .................. (VN [ (4,556) 0 (4,556) 0 2,000,000 0 0 0 |.......97,000 |12/15/2015.
74955E  AA 7 |RGS (I&M) FUNDING CORP .. | 12/28/2015. | VARIOUS 777,233 3,030,413 0 (88,910 0 (88,910) 0 2,941,504 0 |..(164,271)| . 12/07/2022.
771196 AS 1 |[ROCHE HOLDINGS INC .. | 03/26/2015. | CALLED THRU ISSUER at 116.201 . .386,949 ....349,334 341,050 0 (409) 0 (409) 0 340,640 0....46,309 | ... 46,309 10,310 | 03/01/2019.
828807 BM 8 |SIMON PROPERTY GROUP LP .. [ 06/15/2015. [ MATURITY c.ooocriviriiicniiriiienieneiesiessiiesesssssissenss [ eovissiisssissssiennies | e 1,000,000 999,684 999,986 0 14 0 14 (U 1,000,000 0 0 0 25,500 | 06/15/2015.
843646 AF 7 |SOUTHERN POWER CO o | 07/15/2015. [MATURITY ...t | e | e 3,000,000 ....2,911,170 2,994,543 0 5,457 0 5,457 0 3,000,000 0 0 0. 146,250 | 07/15/2015.
86787G AG 7 |SUNTRUST BANK .. | 09/01/2015. [ MATURITY. ..3,000,000 2,989,775 | i 0 [ 10,225 | .o 0 [ e 10,225 0 3,000,000 0 0 0f... 150,000 | 09/01/2015.
871829 AU 1 |SYSCO CORP .. | 07/14/2015. | CALLED THRU ISSUER at 100.000 . ,000,000 3,984,960 0 700 0 700 0 3,985,659 0...14341 | ... 14,341 | ... 149,667 | 10/02/2024.
887317 AC 9 |TIME WARNER INC .| 08/31/2015. | CALLED THRU ISSUER at 100.000............covrvveeveens | corererirerierieresnins | v 1,090,000 - ....1,088,741 0 433 0 433 0| v 1,089,174 0 826 826 | ... 118,596 | 11/15/2016.
89233P 4B 9 [TOYOTAMOTOR CREDIT CORP........ccccoomervcmmrirmriicncniscnninenees [ oo | 08/17/2015. | MATURITY c.occooiiiiierisiiiecissiesessiisssinsiinns | cosesssssssesssssssinns | cevveen 2,000,000 ....2,085,820 2,008,536 0 (8,536) 0 (8,536) 0 2,000,000 0 0 0 |.....32,000 |06/17/2015.
906548 CK 6 |UNION ELECTRIC CO. .. | 09/11/2015. | BANK OF AMERICA CORP ..2,434,256 2,387,570 2,387,619 0 25 0 25 0 2,387,644 0...46,612 | ........ 46,612 | .......76,847 | 04/15/2024.
913017 BH 1 |UNITED TECHNOLOGIES CORP........ccooovvvriirriin .. | 05/01/2015. [ MATURITY. ..3,000,000 2,894,160 2,994,917 0 5,083 0 5,083 0 3,000,000 0 0 0 |.....73,125 | 05/01/2015.
91324P  AM 4 |UNITEDHEALTH GROUP INC. . | 03/15/2015. [ MATURITY. . ,000,000 3,998,730 .0 1,270 0 1,270 0 4,000,000 0 0 0 ..97,500 |03/15/2015.
931422 AE 9 |WALGREEN CO .. | 08/10/2015. | CALLED THRU ISSUER at 101.200...........c.ccoovuvvvvens [ rrvvnriinniisniinnis | s 1,902,552 ....1,906,180 0 (3,628) 0 (3,628) 0 ....1,902,552 0 0 0f... 252,788 |01/15/2019.
013716 AV 7 |RIO TINTO ALCAN INC A |[06/01/2015. [MATURITY ..oovcoioiriiiriieniiseniieseiesiissseisesiissssisnies [ crvissssisssssssssisnnes | oneeies 2,000,000 ....1,999,049 0 951 0 951 0 2,000,000 0 0 0 |.....50,000 |06/01/2015.
2027A0 EM 7 |COMMONWEALTH BANK OF AUSTRALIA..........cccocevrunrvnnnnnne. | F [ 03/19/2015. | MATURITY. 002,000,000 2,003,382 0 (3,382) 0 (3,382) 0 2,000,000 0 0 0 |.....35,000 |03/19/2015.
25244S AF 8 |DIAGEO FINANCE BV. F 1 01/15/2015. [ MATURITY c.ooocviiriiriiinienisssiesissississsssisenes [ eovissiisssissssiennnes | s 2,180,000 2,179,929 0 7 0 7 0 2,180,000 0 0 0 |.....35,425 | 01/15/2015.
636274 AC 6 |NATIONAL GRID PLC F | 03/23/2015. [ CALLED THRU ISSUER at 100.000 ,000,000 1,999,123 0 121 0 121 0 1,999,244 |. 0 .756 756 | ... 234,720 | 08/01/2016.
3899999. Total - Bonds - Industrial and MiSCEHIANEOUS.............ouuiiii s i | caneees 91,604,755 |.... . ..91,075,625 0 (58,718) 0 (58,718) 0]....91,016,904 .0 ]....587,851 |.......587,851 | ..4,087,812 XXX
8399997. Total - Bonds - Part 4 92,569,171 92,015,682 92,040,118 0 (58,792) 0 (58,792) 0] 91,981,320 | .....ccc...c..d 0]...587,851 ....587,851 | ..4,103,342 XXX
8399998. Total - Bonds - SUMMANY EM fTOM Pt 5.ttt es oessessessees s s ses st E e E ettt en st enssssssssnnsnsensensens | snsseeed 6,546,733 ........0,546,466 0 0 267 0 267 0 6,546,733 0 0 0]... 126,383 XXX
8399999. TORAL = BONAS...... b eehe L | s 99,115,904 |....... 98,672,055 |....... 98,562,148 92,040,118 0 (58,525) 0 (58,525) 0 98,528,053 0]...587,851 |......587,851 | ..4,229,725 XXX
9999999. Total - Bonds, Preferred and COMMON SEOCKS............cuuuiiiuiiiiiiiiiieiieiiiesiesi it boetbssb bbb | criins 99,115,904 XXX . 98,562,148 | ......... 92,040,118 | ..o 0 .. (68,525) | .o, 0 o (58,525) | ....vvvniinnns [V 98,528,053 |.........c..... 0| ....587,851 ....587,851 | ..4,229,725 XXX




Annual Statement for the year 2015 of the US FINANCIAL LIFE INSURANCE COMPANY

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

S

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 BJA.CV. 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 Consi { Disposal (Decrease) Accretion Recognized (12+13-14) BJA.C.V. on Disposal Disposal Disposal During Year | Dividends
Bonds - ial and Mi
68233J AY 0 |ONCOR ELECTRIC DELIVERY CO LLC........cccoovirmiiniiniiicicciins .| 03/19/2015 | BARCLAYS PLC.......cccovvviiiiniincicis 10/27/2015 [ DIRECT ......cooeiiiriiriniicnissieeinceeisei | v 1,562,000 | ......... 1,547,716 | ......... 1547942 | .......... 1,647,942 0 226 0 226 0 0 0 0] . 27,216 | ... 0
832696 AJ 7 |JM SMUCKER CO/THE .. | 03/12/2015 [ BANK OF AMERICA CORP..........ccc.00..... 10/14/2015 | DIRECT.........coovvieiiiianicsiicssicssissiiens | oo 5,000,000 | ......... 4,998,750 | ......... 4,998,791 | ........... 4,998,791 0 41 0 41 0 0 0 0. 99,167 | ............. 0
3899999. Total - Bonds - Industrial and Miscellaneous o........6,652,000 | ......... 6,546,466 | ......... 6,546,733 | ........... 6,546,733 0 267 0 267 0 0 0 0]... 126,383
8399998. Total - Bond: .........6,552,000 6,546,466 6,546,733 6,546,733 0 267 0 267 0 0 0 0. 126,383 | ... ..
9999999. Total - Bonds, Preferred and Common Stocks 6,546,466 | ......... 6,546,733 6,546,733 0 267 0 267 0 0 0 0]... 126,383 | ...ccooo.uc 0




Annual Statement for the year 2015 of the US FINANC'AL LlFE |NSURANCE COMPANY

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 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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Annual Statement for the year 2015 of the US FINANCIAL LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

ecember 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Owned D
6 7 8

1 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 on Bond Notin | Nonadmitted Due Effective | When | Amount Received | Paid for Accrued
CUSIP ficati Descrip Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) Accretion R i B.JA.C.V. Par Value Actual Cost Default and Accrued Rate of Rate of Paid During Year Interest
Class One Money Market Mutual Funds
26200V 10 4 [DREYFUS CASH ADVANTAGE FUND - INSTL......cocoiiiiiiiiiiiiianiieniissiianins ‘ ........... | | 12/16/2015. | DIRECT .....coooiiiiiiiiniinisissisississississississinses | e XXX..... 20,640,001 0 0 0 (V)] [ 20,640,001 0 0 ... 0.230 | ...... 0.230 |MON..
8999999. Total - Class One Money Market Mutual Funds. 20,640,001 0 0 0 20,640,001 0 0 XXX XXX XXX
9199999. Total - Short-Term Investment; 20,640,001 0 0 0 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 Dt
Fifth Third Cincinnati, OH. 0 0 (9,995,796) | XXX
JPMorgan Chase New York , NY. 0 0 3,799,678 | XXX
0199999. Total - Open Depositorie: 0 0 (6,196,118) | XXX
0399999. Total Cash on Deposit 0 0 (6,196,118) | XXX
0599999. Total Cash 0 0 (6,196,118) | XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 9,699,892 (4. April 17,861,161 | 7. July. (304,175) | 10. October. (4,863,413)
2. February (470,455) | 5. May. 19,711,238 | 8. August (520,773) | 11. November. (4,802,934)
3. March 19,092,094 | 6. June 9,235,258 | 9. September. (4,100,736) | 12. December. (6,196,118)

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

Description

2
Code

3
Date Acquired

4

Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

7

Amount of Interest Due & Accrued

8

Amount Received During Year

NONE
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama AL| .o 0 0 0 0
2. Alaska 0 0 0 0
3. Arizona, . . 0 0 0 0
4. Arkansas............cooevvveevereerennennn AR ...... B.... | Insurance Department - Arkansas RSD By Stat Ann Section 66-2703 0 0 150,747 165,845
5. California.. 0 0 0 0
6. Colorado... 0 0 0 0
7. Connecticut.........cccoueeriurcriuc CT| s 0 0 0 0
8.  Delaware 0 0 0 0
9. District of Columbi . 0 0 0 0
10 Florida..........coovvvnriinrieneins FL|...... B.... | State Treasurer of Florida 0 0 201,092 221,126
11, GEOIGia. e GA|..... B.... | Georgia Insurance Commissioner - State Compliance Ins Code Section 33-2-32 (A) 0 0 50,066 50,032
12.  Hawaii 0 0 0 0
13, 1daho....cce, 0 0 0 0
14, lllinois. IL 0 0 0 0
15, Indiana........cccocooeviieriiieniieniis IN|. . 0 0 0 0
16.  lowa A 0 0 0 0
17.  Kansas 0 0 0 0
18.  Kentucky... . 0 0 0 0
19.  Louisiana........ccccceuvervcvenicvencs LA | o 0 0 0 0
20. 0 0 0 0
21. . 0 0 0 0
22.  Massachusetts............c.cococcoe.. MA | ... B.... | General Laws - Chapter 175 Sec 185 0 0 100,131 100,063
23.  Michigan... 0 0 0 0
24.  Minnesota. 0 0 0 0
25, MiSSIiSSIPPi....cvuvrerrerreririrererreeedMS s 0 0 0 0
26. 0 0 0 0
27. 0 0 0 0
28.  Nebraska.. . 0 0 0 0
29.  Nevada Nevada Division of Insurance - NRS 6828015 0 0 200,262 200,126
30. Insurance Department - State of New Hampshire. 0 0 494,312 488,575
31, New Jersey. 0 0 0 0
32.  New Mexico.. Insurance Commissioner - State of New Mexico. 0 0 100,546 110,563
33.  New York.. . 0 0 0 0
34, North Carolina.. NC Insurance Commissioner - Insurance Code Section 58-5-50. 0 0 401,147 416,002
35. . 0 0 0 0
36. Ohio Department of Insurance - RSD by Ins Code Section 3901-53 5,364,763 5,636,341 0 0
37. 0 0 0 0
38.  Oregon 0 0 0 0
39.  Pennsylvania 0 0 0 0
40.  Rhode Island. 0 0 0 0
41, South Carolina.. 0 0 0 0
42.  South Dakota 0 0 0 0
43.  Tennessee.... 0 0 0 0
44, TeXaS...omieierierersnserserienrene TX i 0 0 0 0
45, 0 0 0 0
46. . 0 0 0 0
47 VIrginia......cooeveeeieeieeeeine Virginia Insurance Collateral Deposit. 0 0 550,925 550,347
48.  Washington 0 0 0 0
49.  West Virginia. 0 0 0 0
50.  WISCONSIN......ccccoumvverriiiriiiniens 0 0 0 0
51.  Wyoming 0 0 0 0
52.  American Samoa.. 0 0 0 0
53, GUAM..covveceerersriereieeenGU s 0 0 0 0
54. 0 0 0 0
55.  US Virgin Islands.. VI . 0 0 0 0
56.  Northern Mariana Islands........... MP | .o 0 0 0 0
57.  Canada.......cccooervmmerrerenneee . CAN | i 0 0 0 0
58.  Aggregate Alien and Othel N XXX XXX 0 0 0 0
59.  Total XXX XXX 5,364,763 5,636,341 2,249,227 2,302,678
DETAILS OF WRITE-INS

5801. 0 0 0 0
5802. . . 0 0 0 0
5803, oot | s 0 0 0 0

5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)..........coocvvviiieiiienas XXX XXX 0 0 0 0

E28
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