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Annual Statement for the year 2016 of the Alliance Of Transylvanian Saxons

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 ULS. Ar@aSUMY SECUMLIES. ... vvererreerircicieiieetssise ettt ssssesssssessssssessenes | essssssessssessssssnssenss | soessessneens 0.0 [ o | everressnniesssrnneees | creeeeseeeeseseseenes (01 IO 0.0
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government ageNCIES.........cocueuireerieererereresieessesieseees | creseresesisesssessesesinns | cvsveseesenns 0.0 [ oo e | e (0 [ A 0.0
1.22 lIssued by U.S. government sponsored agenci€s............oceveveveeureeseennns | ovvvevninns 1,041,315 | ..o 15 | . 1,041,315 | oo | e 1,041,315 | ............. 1.2
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMLIES).....rvuveveecerrerriiicireie et sssssneas | creeeneens 52,690,288 | ........... 772 | . 52,690,288 | .....ovvreirerieiieiins | i 52,690,288 | .......... 61.2
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............ccccceeeevees | ceveivenne 13,396,257 | ........... 196 | e 13,396,257 | ...cooveererveereiieeeens | e 13,396,257 | ........... 15.6
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general 0bligations.............ccoueveeireieiieciieeeieens | e | ceeverinaens 0.0 [ oo e | s (0] A 0.0
1.43 Revenue and assessment 0blIGatioNs............ccvereririnrnrinisneinrineies | cvseneeeesssessessenssenes | onseeeeneens 0.0 [ oo [ v | creeeeseneeesseseenes (V1N I 0.0
1.44 Industrial development and similar 0bligations.............cccceeeeivieniieeiiies e | cevreenenad 0.0 [ oo e | e (0 [ A 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA..........cc.coonrrinrninrnereieereieenne
1.512 Issued or guaranteed by FNMA and FHLMC..
1,513 All ONE ..ottt
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........coocoovt | cooninrnmininereiiniinns | ceeeneinnd 0.0 [ [ e | e 0 [ oo 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNe 1.5271........ccoueeiicriieeeeesieeeeieies | cevereesesssssesseenies | ovvevesinnens 0.0 | oo e | e (0 [ I 0.0
1,523 All 0NN ...ttt ssssenene | stseessssssesssssnsseneies | reisreiand 0.0 [ oo [ e | e 0 [ oo 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDFIA SECUMLIES).....rvvveieriieisrisse ettt ensenssees | sressssssssssssssssnssessenes | soessessnens 0.0 [ oo | e | e (01 I 0.0
2.2 Unaffiliated non-U.S. securities (including Canada).............cceevreeierernesiinns [eververeisseiiessesienens | soeveeiinnns 0.0 [ eroieeereeieieiees | e | e (01 IO 0.0
2.3 Affiliated SECUMHIES........evvrererrieiiie et sssssssessees | sbnesssssssssssssssssnssnns | reeesseines 0.0 [ ooreerrereerernens e | e (V1 IO 0.0
3. Equity interests:
3.1 Investments in MULUAI FUNDS...........ccoveveieeeeeceee e | ceveaeseeieens 357,620 | .o 05 | oo 357,620 | .o | e 357,620 | ..o 0.4

. Total invested assets

3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated

3.3 Publicly traded equity securities (excluding preferred stocks):

3.31 Affiliated
3.32 Unaffiliated.

3.4 Other equity securities:

341 Affiliated
3.42 Unaffiliated

3.5 Other equity interests including tangible personal property under lease:

3.51 Affiliated
3.52 Unaffiliated
Mortgage loans:

4.1 Construction and land development

4.2 Agricultural

4.3 Single family residential properties
4.4 Multifamily residential properties
4.5 Commercial loans.........c..cocoveenee.
4.6 Mezzanine real estate loans

Real estate investments:

5.1 Property occupied by company
5.2 Property held for production of income (including §.......... 0 of

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

satisfaction of debt)
Contract loans.
Derivatives

Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...
. Cash, cash equivalents and short-term investments
. Other invested assets

0 property acquired in

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

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

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

164,434 | ...

............................................................................................ 0.0 | .iien15,596,219 | i | e 15,696,219 | 1811
O], 2,082,619 | oo | v, 2,082,619 | ..o 24
.......... 68,287,111 | ........100.0 | ..........86,138,333 | .........ccceee.....0 | ..............86,138,333 | .........100.0
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Annual Statement for the year 2016 of the Alliance Of Transylvanian Saxons

10.
1.

© o N o

10.

1.
12.
13.
14.
15.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 O PHIOT YOI .........cvuiurieerreeiieiereie ittt sttt s s bR E et st nren 7,950
Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........couiiurinirieireise et nnes 0

Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13 ...ttt bbb bbbttt
3.2 Totals, Part 3, COIUMN ...ttt bbb bbbt bbb bbbttt baes 0

Total gain (105S) 0N diSPOSAIS, Part 3, COIUMN 18.........cu ettt ettt es s b et f s8R E 8RRk b bbb nen

Deduct amounts received on disposals, Part 3, COIUMN 15............ccoiiiiiieieiceeee ettt bbbt bbb bbbttt

Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 15, ..ottt ettt bbb bt s st b ae b s a st se st st et es s st st enaebanes
6.2 Totals, Part 3, COIUMN 3. ...ttt st 0

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

Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ..ottt ettt bt a et b bttt st b st b a et et s st et es s aetasenaebanes
8.2 Totals, Part 3, COIUMN O......ouiiictee ettt bbbt bbbt s et s bbb 0

Book/adjusted carrying value at end of current period (LINES 1424344-5+8-7-8)........ccceuiuriiiirieiieccseeie ettt st nees 7,950

Deduct total nonadmitted amounts

Statement value at end of current period (LiNg 9 MINUS LINE 10).........cuiiuiiriiiiiiie ettt sttt sttt bbbt b bbbt 7,950

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOK YEAI...........ocuiiiuiieiicceseee sttt nes

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)..........cc.oiueiieeieieiese et

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

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12, ...t ettt bbbt ann
3.2 Totals, Part 3, COIUMN 1. ...ttt et st b bbbt ann 0

ACCIUAL OF QISCOUNL. ...ttt sttt bbb s b4 bR R4 824 AR R b A Rt s bbb s bbb s bbb en

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O......ouimiiiieiieiieeie et es bbb bbbk

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

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

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

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

10.1 Totals, Part 1, COIUMN ...t sas st

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

SUDLOAL (LINE 11 PIUS LINE 12)..e.vieivieeieteesce ettt ettt bes s s ss ettt s s b a bbb s bbb e e bRt s b b e st A bbb s s s e st s s st st s et bnee 0
Deduct total NONAAMIE @MOUNLS.........c.curverrereriesrerieeeseesi sttt

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

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 O PHIOE YBAI.........ccuiuricereieiieeereie ettt b ettt s s bR bbbt en b bres

2,082,619

Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........cvriiurincriresreieeeese et esses

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16..........cveiivireieiciiisiie ettt st b bbb bbbt bbbt n s
3.2 Totals, Part 3, COIUMN 12........ooiiiieiecesie ettt a ettt s s

ACCTUAL OF QISCOUNL. ...ttt b s bbb s e s s bbbt s bbb s s b A s s bbb s b e s s bbb s bbb b bbb s bt ens st

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 13........ouoiiiiceeie ettt st s ettt
5.2 Totals, Part 3, COIUMN ..ottt ettt bttt b b s ettt b et s s s bt ss et b et es s aetesseaebesanteeas

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

Deduct amounts received on disposals, Part 3, Column 16

Deduct amortization of premium and depreciation

Total foreign exchange change in book/adjusted carrying value:
9.1 T0talS, Part 1, COIUMN 17 ...ttt bbbt
9.2 Totals, Part 3, COIUMN T4 ...ttt

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

0

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)

2,082,619

Deduct total NONAAMILEEA BMOUNES..........c.eiiuiieieicieis ettt bbb bbb s bRt s s bbb sttt

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

2,082,619

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

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

68,186,214

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

1,875,245

ACCIUAL OF QISCOUNL. ... vttt sttt bbb s b2 bR 4 s 44 s 44 R4 AR bbb bbb s s s bbb bbbt es

25,079

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

131,896
(17,842)

114,054

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

(23,585)

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

1,666,781

Deduct amMOrtiZation Of PIEMIUM........c.cveviciiesiscieiesss et ess st s bt s bbb st £t 888 R8RSR s bbbt en b s n b

223115

Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............
8.2 Part2, Section 1, Column 19.
8.3 Part2, Section 2, Column 16.
8.4 Part4, Column 15

Deduct current year's other-than-temporary impairment recognized:
9.1 Part1, Column 14..............
9.2 Part2, Section 1, Column 17.
9.3  Part2, Section 2, Column 14.
94 Part4, ColUmN 13. ...

0

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

68,287,111

Deduct total nonadmitted amounts............cccvvererernrnrireerninnenns

Statement value at end of current period (LiN€ 10 MINUS LINE 11)......uuriuiururieineisie ettt sss st ss sttt et sse st ess s sest st s ssessnssnssn

68,287,111
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SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States .1,041,315 11,348,410 .1,057,500 | ... .1,000,000
Governments (Including all obligations 2. CANAUA........cveeieieiceicieens | et | et ssretens | ebeesebesetes st s e seresinaes | srebeseret st et es ettt naebene
guaranteed by governments) 3. Other Countries
4. Totals............... .1,041,315 1,348,410 .1,057,500 .1,000,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....oovereieiieiesiieiieieiins | creerissiesiiesienians 13,396,257 | oovovvreereiierann 13,943,736 | coovvveersinas 13,479,770 | v 12,720,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOMAIS.....cviicveeiieiiieiieceeis | erieeieeseeses s esserssenss | ererssissesssssesessesesssssesssseress | esessesssesesssssesssssessssesessnies | eresesssiesssessesesssessssssesassssenes

U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments

and Their Political Subdivisions 7. TOtaS. oo | e | s 275 | i, 275 | i 269
Industrial and Miscellaneous, SVO Identified 8. United States.......ccovvveverevces | covvieieiriiriennn 47121483 | oo, 54,829,804 | ..ooovveverernn 49,172,858 | ..o 46,135,000
Funds and Hybrid Securities (unaffiliated) 9. Canada.........coovvevrreriereeenns | e 3,827,355 | ovveeeeeeeran 4,373,851 | coovveereae, 3,920,204 | ..o 3,600,000
10. Other COUNTIES......ccverrrreniee | onrrresrersserencnens 1,741,450 | oo, 1,876,550 | ..oovvvervreinirenes 1,863,065 | ...oooevcrerirriiens 1,500,000
11, TotalS. s | v, 52,690,288 | ...cccooveririnininns 61,080,205 | ..oocvvreriencnenns 54,956,127 | ..coovvverirreninnn: 51,235,000
Parent, Subsidiaries and Affiliates 12, TOtAIS.....cviiieieiieiicieseiesiieiins | et ssiesesessssissens | sesseesssssssessessssessessessssssssssess | srestesessssssssssesssssssessessssansass | crsssessessessssessessssassessessssnsns
13. Total Bonds.... 67,127,860 | ... 76,372,626 | ... ...69,493,672 64,955,269
PREFERRED STOCKS 14. United States
Industrial and Miscellaneous (Unaffiliated) 15. Canada....
16. Other Countries
17. Totals...............
Parent, Subsidiaries and Affiliates 18. Totals...
19. Total Preferred Stocks... .0
COMMON STOCKS 20. United States
Industrial and Miscellaneous (Unaffiliated) 21, CANAA......ceeveeeeeririeienies | ettt | erseeest et entensens | sreestese sttt enes
22, Other COUMTIES........oviiiiiiis [ corniriiisiissiiesiissiissiiniinies | corienississsisssesssessnssssssssssnens | resssesssesssssssssssssssssssenssensses
23, TOtalS....oourerrrrererieererserennnes | v 1,159,251 | v 1,159,251 | covvvrvsrcesririsnennns 746,499
Parent, Subsidiaries and Affiliates 24, TOtAlS......coeiiiiiiiciieieiiens e | s | et
25, Total Common StoCKS....: | covvreeirrneriennnes 1,159,251 | v 1,159,251 | covvvrersvceeririnnennns 746,499
26. Total StoCKS......onmeeessermsmrenss | covvnereniiiniiiinens 1,159,251 | .o 1,159,251 | oo 746,499
27. Total Bonds and Stocks...... | ......ccccocuvvennen. 68,287,111 | o TT,531,877 | e 70,240,171
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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 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 7 Total Total
NAIC Designation orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

............. 12,401,722

............... 9,816,610

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

4.7

Totals

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

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

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

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

......................... 0.0
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 7 Total Total
NAIC Designation orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)
...2,362,500 2,645,341 711,709 16,315,514 29,834,338 . 35,417,361 . 29,834,338
...2,834,923 |.. . 10,131,950 | .......... ....23,876,562 | ... .28, ....18,390,894 | ... 2227 . 23,876,562 |....
812,057 | ......... 1,341,888 |... ..1,065,769 |... A3 1,341,888 | ...

90IS
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 7 Total Total
NAIC Designation orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)

10. Total Bonds Current Year

10.1 NAIC Toicencencresnnsnenesenseneeensnsseenensesssneneenss | (@)eenn 15,482,517 | 2,645,341 | ..o 1,215,520 |...ocovvenee 10,926,497 | .....ccve.ne 26,132,124

10.2 NAIC 2...iiiceinencnesrneneenssnssseesnssiseenesssssssnessesss | (@)eeenenenennnininen0 e 2,408,174 |..covvvenne. 2,834,923 | ..o 8,501,515 | .ccovvveenne 10,631,950

10.3 NAIC 3... 529,831 | .. ...812,057

10.4 NAIC4

10.5 NAIC5

10.6 NAICG... .0

10.7 TotalS.....covverereirireenes ..4,050,443 |..

10.8 Line 10.7.a5@ % Of COl 7...cvvvverisrniesssnssssssriensssnsnsenne | cevnnsnnnssninnens 180 | covinnsissisnsinnennanB ] | o 4.9
11. Total Bonds Prior Year

111 NAIC Tttt | sreseneeens 13,873,261 |..covvenne. 1,013,312 | 3,187,042 | ..o 9,802,923 |............33,164,551 | .o XXX e XXX [ XXX [ 61,041,089 | ..o 754 | 61,041,089

11.2 NAIC2... ...876,454 ..552,596 |. ..3,897,378 |.. .7,004,903 | ... ..18,880,383 ....18,880,383 |..

11.3 NAIC 3... ..1,085,769 |..

11.4 NAICA4...

11.5 NAIC5

11.6 NAIC6

117 TOtAIS oo | e 14,749,715 | i 1,565,908 | ... ..7,084,420 |..

11.8 Line 11.7 as a % of Col. 9. .8.7
12. Total Publicly Traded Bonds

12,1 NAIC T sssssseeeessessssesessessessnennnns | cnenneennens 1,482,517 | 2,645,341 |..ovvennee. 1,215,520 |..cccoovvenee 10,926,497 | ....cccee.ee 26,132,124 | ..o | e 56,401,999 | ..oovvvirriiiennnd 68.3 | .o 61,041,089 | .o 754 | .. 56,401,999

12.2 NAIC 2.ttt snssesss | stesssessessessssnssessansns | sesessessnsnns 2,408,174 |..oovrrnne. 2,834,923 |...oovvrnnns 8,501,515 | .cocvvvernne 10,631,950 | ..vovvrrerirrieirerinrinnes | rrereieenens 24,376,562 | ..ooovvverrrirrenenns 29.5 |, 18,880,383 | .ovvvevrreieiens 233 [ 24,376,562

12.3 NAIC3... 529,831 ..812,057 |.... ..1,341,888 1,065,769 .1,341,888 |..

................. 489,928

................. 489,928

................. 489,928

Totals
Line 12.7 as a % of Col. 7..... ol
Line 12.7 as a % of Line 10.7, Col. 7, Section 10.......................

............. 5,053,515

...... 6.1

............... 4,050,443
4.9

Total Privately Placed Bonds

Line 13.7as a % of Col. 7..... |
Line 13.7 as a % of Line 10.7, Col. 7, Section 10.......................

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

Includes $
Includes $

0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
0 current year, §.......... 0 prior year of bonds with Z designations and $..

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 $

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 short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....15,482,517;

NAIC2§......... 0;

NAIC 3 §

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

NAIC4S.......... 0;

NAIC5S.......... 0;

NAIC6S.....

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

..... 0.

0 current year, $.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
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SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 4 5 6 7 8

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column | % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 Issuer Obligations 13,120,017 |. 1,041,315 | ... .14,161,332 12,401,722 14,161,332 |.

1.2 Residential Mortgage-Backed SECUNHES............ccvrvrvrriieiriceeiiees e .
1.3 Commercial Mortgage-Backed Securities.....
1.4 Other Loan-Backed and Structured SECUMHES............cvuveeererrrerniuieiniins [ereereriersssssesseseesnens
............ 13,120,017

.............. A 12,401,722

............ 14,161,332

All Other Governments
2.1 Issuer Obligations
2.2 Residential Mortgage-Backed Securities...
2.3 Commercial Mortgage-Backed Securities
2.4 Other Loan-Backed and Structured Securities

U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations
3.2 Residential Mortgage-Backed Securities...
3.3 Commercial Mortgage-Backed Securities
3.4 Other Loan-Backed and Structured Securities
3.5 Totals

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations
4.2 Residential Mortgage-Backed Securities.
4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities..
4.5 Totals

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

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities
8.4 Other Loan-Backed and Structured Securities
8.5 Totals
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column | % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed

9. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO
9.2 Bond Mutual Funds Identified by the SVO
9.3

10. Total Bonds Current Year
10.1 Issuer Obligations
10.2 Residential Mortgage-Backed Securities.

60IS

10.3 Commercial Mortgage-Backed SECUMLIES. ..........covvrrerereinireneireninens | cererrerreneennennenend0 [ e 0
10.4 Other Loan-Backed and Structured SECURES..........cocrvevrrrrreerenireninns | vererreirenereneineeenn0 [ e 0
10.5 SVO Identified FUNDS........coovveereneerrirrinceneneineneneeseesseseneneenseeesennns | seeneeneee XK eereereiinnes | crvnnenns XXX oo
10.6 TOAIS. ... ssisssessssneenes | eeereeenns 1D,A8251T | i 5,053,515
10.7 Line 10.6 @52 % OF COL 7....viviieiiiiesiceeiiceisisseeiesesisssiessssensnns | ereensnsesnsnseiens 180 | ttviiieisisesiensnnns 6.1
1. Total Bonds Prior Year
11,1 IsSUETr OblIgations..........covuiviireiirieieireeeeseeesesseessenesssessenns | e 14,749,715 |0l 1,565,908 ... 7,084,420 | ........... 17,357,134 | ............40,230,064 | .......... )., 0, SO PO )90, GO DA XXX
11.2 Residential Mortgage-Backed SECUMLIES..........c.viiriiirininiiinsiens | errerieisssnessnseniens | sreesesssesessssesessssenss | eonsesessssesessssesessess | sriessssssessessssesssssnsens | sesessesssssssesssssssessesses | ossessens XXXeovvvieirienn [ v )99, GO IR )., S
11.3 Commercial Mortgage-Backed SECUMIES.............cueiiirrircieinincieiens [ [ e | revesissiresesesnsisenens | cossneesiesesssnesessesinns | eessessnssnssesesensenenns | censenees XXX [ e )9, SOOI IO ) 0.9 GO I (01 0.0 [ o | e
11.4 Other Loan-Backed and Structured SECUMHES..........vurvrieerinieiiininns | errereirenieieensnnieins | ereeieenssensessseseenssnnss | ensseseesssssseenssnsessees | seseessssssessessssessessssnns | sessssesssssssesssssssssenses | oeeessens ) .9 RN DS ).0.9 G PR ) 0.9 GO I (V1 0.0 [ oo | e
11.5 SVO Identified FUNDS........cccovvernrrrirerrenrnernieinnnnesnnnenenssesnnnns | eeneese X% eerrrniinnes | oerieneee XX e | vreeeee XXX | e e XX [ XK v ., S PR DO, S P L. S D00, S P XXX oo e, XXX oovoveves e XXX,
118 TOtAIS. ...ttt | srensnnenes 14,749,715 | .covveenne 1,565,908 |..............7,084,420 |............ 17,357,134 | ......cc. 40,230,064 | .......... ) 0., SO PO ).0.9 N S ) 0.0, SO IR 80,987,241 | ..oovverne 100.0 |.ovovenees 80,987,241 | oo 0
11.7 Ling 1.6 858 % 0f COl. 9....rviiiiiei i ssnensenes | sneseesnsensansssenas 18.2 | oo, 19 | a8 | i 214 | o 49.7 |.......... .0 S DO D0, S P D0 S [ 1000 |.............. 2.0, S 1000 | oo, 0.0
12 Total Publicly Traded Bonds
12.1 1SSUET OBlIGAtiONS........cvcviiieieiiieiecee e sseenes | erenerenns 15,482,517 |....o....... 5,053,515 |..............4,050,443 |...........19,957,843 | ............

12.2 Residential Mortgage-Backed Securities...
12.3 Commercial Mortgage-Backed Securities
12.4 Other Loan-Backed and Structured Securities
12.5 SVO Identified Funds XXX. XXX XXX. XXX XXX.
128 TOMAIS...... ettt | sressenenes 15,482,517 |.cvvveernn 5,053,515 | ..ovverenns 4,050,443 |...........19,957,843 | ............ 38,066,059
12.7 Line 12.6:as@ % 0Of COl. 7...eovvevevrirreirerereireienns ... 18.7 ....46.1
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10

13. Total Privately Placed Bonds

13,1 1SSUET ODBlIGAtIONS. .......cvvieiieieiicieee e sseienes | creseessetesessssessnsnsesess | setessssessssssesesssesesnns | eessesssssessssessnsnesesses | sessesesssssssesseesessnnes | snssssessnsesessssnesensees | seerense XBKurernmreenns | wvernrnnreennnresrnnneens0 | veversnererennnnennn0000 | i {01 ORI 0 X | N IR 9,90 GO ISR 0
13.2 Residential Mortgage-Backed SECUMLIES..........ccovvrrieiniicerieniiies [ | e | e | sisssesensnmsssseesnnnnes | sonsssssssseesnssssessees | severense XBKurnrnrerens | evernrsneennnersnnneens0 | vevevsnereininnennn 0000 | v {01 ORI 0 X | I IR 9,90 GO ISR 0
13.3 Commercial Mortgage-Backed SeCUrties...........ovrvrrereriererreinniennns O | e (01 0.0 |, D00 SO I 0
13.4 Other Loan-Backed and Structured SECUMLIES...........ccuevrriririieiniines [ e [ e | revesinsinenesssnssnenens | oneseeesssssenesesnsnns | eesssnsnenssessesnenenies | seoneonen XKeenrnenrenes | vernrnenersennninennd |00 | v, (V1 IO 0.0 [ 9 0,9 SO IR 0
13.5 SVO Identified FUNDS.........coeveinirerrrninererenrnernsnsnnenenennnnes | eeneeen XK esrnerinnes | rernnneeed X v e XXX | e e XK [ XK [ | o0 | o000 |, 20,0 SN R D0, SO IR 0,0 SR [P RP 0
138 TOtAIS. ...ttt KO I (01 (R0 D0, SO IS 0
13.7 Line 13.6 @5 % Of COl. 7..oeurerrerreireeernerernenenesnisinssnnsseessnensnnes | esnnsnessessnnnnsnens0:00 | o000 | 0.0 | 0.0 | 0.0 | 0.0 | il 0.0 [ ) .0 O I )0.% G S )., SO I D 0.9 O IS 0.0
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10.......c.cocoveererrrninnenne | corvnmnnennnnnennennen 0.0 | o000 | 00 | 0.0 [ 0.0 | 0.0 | 0.0 | L. S PO, S ., S .0 N [ 0.0
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Subsidiaries
and Affiliates

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

2. Cost of short-term investMeNnts aCUIFET............oieuriiirieiieieicee st

3. ACCIUAL OF QISCOUNL. .....vuvvvvect sttt b bbb s bbbttt s b ben

4. Unrealized valuation inCrease (ECTEASE)..........ueirriurireireiiiriieieiseies ettt enses

5. Total gain (I0SS) ON QISPOSAIS..........eueiririreiricieieiiieis ittt ettt benser e

6. Deduct consideration received on QISPOSAIS............c.ruirrreirieriiireieeeiseeee et naen

7. Deduct amortization Of PrEMIUM...........c.riiiiicierierni et

8. Total foreign exchange change in book/adjusted Carrying ValUe...........cccvvieuiiinieiinieessie e

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

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

11. Deduct total nonadmitted @MOUNES............cccvieiiicecieie et

12. Statement value at end of current period (Line 10 MiNUS LiNE 11).....cveirieirsinieissiesersessesssensessssnsesssssssenas

13,873,261

.............................................. 33,408,464

13,873,261

.............................................. 33,408,464

.............................................. 15,482,517 | o0 | inicicisrrceernscsisssesseseneneen0 | e 19,482,017 | e 0
.............................................................. L0 OO OP OO OP O YOO OO OO OO OO PO PP POT OO PO OO PO OO OO PO PO PO PP PO POE PP POT PP U OO OP PO PO PP PO PO PP PP PO PP POTPPPOPRION
.............................................. 15,482,517 | .o | 0 | i 15,482,517 |0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Verification
NONE

SI11, SI12, SI13, SI114, SI15
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SCHEDULE A - PART 1
Showing all Real Estate OWNED December 31 of Current Year
6 7

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

Properties Occupied by the Reporting Entity - Administrative
Two-story Brick Office Building - HOme OffiCe.........covurriirninrieriieisieeseenesnnis | v Cleveland..........cccovvvrinens OH..... 07/01/1973. | 07/01/1973. 0 28,000 | oo, 12,672
Land - HOME OffiCE. .....utruurruirierississerssssissns s snssssnsns | sesssssesns Cleveland.......oocooiinniin OH..... 07/01/1973.] 07/01/1973. | ... 0
0299999. Properties Occupied by the Reporting Entity - AdMINIStrAtiVE. ..........oiiiiiiiiiiiiiiins i 0 [ 0 0 0 6,000 | 12,672
0399999. Total - Properties Occupied by the REPOMING ENTY........c. et ottt sttt nna (O 0 0 0 ..6,000 | .o 12,672
0699999, TOMAIS. ..ot ieas e (U [N 0 0 0 ...8,000 | .o, 12,672
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Sch. A-Pt. 2
NONE

Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

E02, E03, E04, E05, E06
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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current
Current Year's| Year's Other-
Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
Desig- | Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation | Acquired |Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Surplus Debentures - Unaffiliated
743917 AH 9 | Prudential SUMPIUS NOLES...........ccovervveeriiiiniieciiiens [ v [ e [ e William BIAIr & CO....vuveveerrereirerieriseniesisseessssissinns | cevneen 1 [ 1/27/2001 | ..o | e 574500 | e 654,975 558,466 41,500
878091 BC 0 |Teachers Ins & Annuity Assn Surplus Notes .. | William Blair & CO......ocovrvrirrrrrirerrrerirnninnes 12/22/2009) ....coovvver | vvrerrennn 534,725 | 648,860 534,725 34,250
30251B  AB 4 [FMRLLC Ser 144A........coooooiiiiniiiiicssicesicesii . | William Blair & CO......coocovriiiiriiaricisciis 11/27/2009] .. 609,575 506,600 32,250
2399999. Total - SUrPIUS DEDENEUTES = UNGFIIAEEN. ... cvuertereiessiiieisi etttk 418 £ E 818818888888 E 18£8 bbbttt | ersniscnes 1,615,825 | ........... 1,913,410 | ......... 1,599,791 0 0 0 0 (U 108,000 | ...cccoovverrene, 0 XXX
Any Other Class of Assets - Unaffiliated
309601 AA 0 |Farmer Insurance Exchange Ser 144A...........ccccccoviee | o | ........... IWiIIiam Blair & Co 43,125
4299999. Total - Any Other Class of Asset - Unaffiliated...........ccouiiiiiiiiiiiiiiii s 0 0 0 0 0 43,125 0 XXX
4499999. Subtotal - Unaffiliated ..2,086,650 ..2,533,215 0 0 0 0 0 XXX
4699999. Totals ..2,086,650 ..2,533,215 2,082,619 0 0 0 0 0 XXX
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Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO08, E09
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SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| 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 Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
880591 CK 6 | Tennessee Valley Auth | ....... ‘ . | ............ | ........ 1Z] .. ...1,057,500 |...134.841 ..1,348,410 .1,000,000 [15) ] IR [RRRRIN IO 5.980 5.564 |AO01.. | ........14,950 | .......... 59,800 | 06/16/2009. | 04/01/2036.
0199999. U.S. Government - Issuer Obligation ...1,057,500 XXX | . ..1,348,410 .1,000,000 | ..o 1,041,315 | e [PL) ] I 0] XXX XXX XXX | 14,950 | e 59,800 XXX XXX
0599999.  Total = U.S. GOVEIMMENL. ....vueveuetesersstisessssserssss s erss e ess skttt ensansnsansenns | cenesissneas ,057,500 XXX | s 1,348,410 | oo 1,000,000 | ............1,041,315 | ......... (VAL . 0 XXX XXX XXX | 14,950 | e 59,800 XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
007110 AD 1 | AdMIniStrators of TUIBNE...........evuurirrireireiiniieeieeisesesieseseessesssessssssssens | ennees | oo [ oevereeens 1 e L4 - 495,250 |...101.089 500,000 495,641 J40 | e | | s 5.250 |...... 5.385 |FA15...| ccocvene 9,844 | ......... 26,250 | 03/18/2014. | 02/15/2048.
02765U DV 3 | American Mun PWr Ohi0 INC REV.......cc.ivuuivieririceierineinerieninenienissesseninnns. | evvene | o [ eoveninneins | eoveeens 1Z| i 649,735 |...138.725 500,000 629,391 (3,906) | cvvvvveruernrveenes | verereereniiserienins | s 7.499 5.593 |FA15... | cccvevene 14,060 | .......... 37,495 | 10/12/2011. | 02/15/2050.
087347 2G4 |Bethlehem PA GO BDS C.....covvvvuerereeieririneeierinsesessssisssessesssssssensesssssssnns | oneens | oo | cvvveenensd | ovvins 1Z| .. ..501,000 |...106.118 ....500,000 500,892 | ..oovveeerrerierineens [ e ((C10) ) [OOSR USRS IO 5.146 |..... 5.120 | MNO1 | ...........4,288 | .......... 25,730 | 11/07/2014. | 11/01/2034.
088281 CV 0 |Bexar County TeXas - CTFS........ccccvverimneernninseenisinnssenssssessssssssnsnesinns | svevens | oo | eonnerenened [ v 1Z] .. ..503,885 |...107.391 ....500,000 503,088 (131) [ v e [ s 5.755 |...... 5.639 | JD15. | .0 1,199 | 28,775 | 11/24/2010. | 06/15/2040.
167505 KH 8 | Chicago Il Board of EUCAHION............ccuurvererereernrinerierineensniseessensssnsenienens | evvene | o [ everiineins | eoveeens AZ | s 488,940 |..... 71.550 500,000 489,928 A39 | | e | e 6.138 |..... 6.314 | JDOT .| ..ccce.....2,558 | ..oecoe 30,690 | 09/25/2014. | 12/01/2039.
180848 HY 2 | Clark County Nev FOr ISSUES..........cccccuvieiiriiiinrisniiniissiienssisnscsnieesnins. | eveens | oo [evvnennn | s 1Z| .. ..506,250 |...112.770 503,811 (B01) | v [ e [ e 6.400 |...... 6.224 | JJO1 .| .........16,000 | .......... 32,000 | 12/08/2010. | 07/01/2026.
196632 LE 1 |Colorado Springs Colorade UHIItIES............c.ccevvrvererierieniieniesiesessiesiessienns | cviens I 1Z| .. 471,250 |...109.408 475,395 T26 | oo | e | e 5.738 |..... 6.125 |MN15..| ..cccvvvne 3,586 | ...co..e. 28,690 | 04/14/2011. | 11/15/2050.
206423 DP 7 | Concord New Hampshire SChOOI DiSt...............ccvurvveerrerereereeseicreesiiesssseiesens | eeeene | oo [ eerienens 1 e 1Z| s 486,425 |...107.987 489,174 AB5 | e | e | e 6.000 |...... 6.200 | AO15 | ccccveenc 6,250 | .ovvvenes 30,000 | 12/21/2010. | 10/15/2040.
392684 DU 7 |Green Bay Wisconsin REAEV.........cccvuriverineireiniinrinnieneisnsnssenssisensssssessnnens | vvvvens | oo | eennerenened [ v 1Z] .. ..517,585 |...109.005 515,498 (U5 ) ] N SRR DR 5.900 |...... 5.407 | JDO1. | .........2,458 | .......... 29,500 | 04/01/2014. | 06/01/2037.
416465 AM 4 |Hartford Connecticut Stadium.........c.ccoveerevenrinernerineenensisenineensniseeseninnns | evveene | oo | evvvnenn | s 2Z| .. ..500,000 |..... 83.644 500,000 [ ooueererrerirerernenns [ ernrrinninerineninees [ | e | v 5.375 | ..... 5.375 | FAOT .| oo 11,198 | e 26,875 | 02/19/2015. | 02/01/2042.
42219U  BQ 4 |Health Care Auth AlBDaMA...........cccvriimierriiniineiesieese s sesiseesesssnns | renen | oo | oevereniins | oevvens L4 481,250 |...108.905 482,919 B36 | e | e | s 5.500 |...... 5.766 | MN15 | ............ 3438 | .......... 27,500 | 05/22/2014. | 11/15/2043.
442331 ST 2 |Houston Texas Pub IMPT Ref BONDS..........owvurrerrerrierieiineeiserissesenissseens | coveene ...110.181 519,662 (1,494) | coooveerrnens | e | e 6.319 |..... 5.514 | MSO01 12/07/2010. | 03/01/2030.
483854 GN 9 [Kane Cook & DU Page COUNtY ILL.......ccrvumrererreinerieieeeeieesseessnissisenienes | cvvenne ...110.253 505,687 (B00) | +evvvereraeererinnee [ ererereeirneeinninens [ e 6.000 |...... 5.800 | JD15. 12/15/2010. | 12/15/2035.
57587A  EL 8 |Massachusetts St. HOUSING..........cucuuriuuiiierimririisiiesienienissesssiessssesisenens | coveene ...102.821 225,055 (183) | cverrerrerrrinns [ e [ v 5.000 |...... 4.668 | JDO1 . 06/30/2014. | 12/01/2045.
59333N  SW 4 | Miami-Dade Cnty Fla Bonds Series 2010D...........coeuevrvmereerermeeseeiseeserinernens | cvvens ...134.679 646,440 [(J1:) ) ORI INURURIR DO 7.500 |...... 5.248 | AOO1 10/19/2015. | 04/01/2040.
626207 YM 0 | Mun Elec Auth of Georgia Plant.............ccccurvereienmerieeeiesiisssissssssessienes | s ...121.346 539,237 (L) 1 O (USRI PP 6.655 |...... 6.078 | AOO1 10/11/2011. | 04/01/2057.
646108 PN 4 | New Jersey State HSG & MTG FiNl........cccvuumrrmeririneerniniserissssessensssessssins | eneens ..101.911 505,057 (169) 5.250 MNO1 06/24/2014. | 11/01/2046.
646136 XR 7 |New Jersey Transportation ..110.197 544,903 (1,874) JD15. 05/28/2015. | 12/15/2040.
651779  BZ 2 | Newport Beach Califoria.............c..vveerveriiniireiieseseississsiesisssssssssssssssssnss | enees ...129.021 624,758 (5,309) JJo1 .| ... 07/20/2015. | 07/01/2040.
681663 CK 4 | Omaha ConVeNtion NE...........cocvumereriereeimnirmeiieriesesensssise s ssesssssssssssens | srneees 111,169 558,215 (2,468) FAO1 . 01/20/2012. | 08/01/2040.
744434 CW 9 |Public Power Nebraska ...120.609 293,275 (2,011) JJo1 .. 03/31/2015. | 01/01/2041.
744434 CW 9 | Public POWET NEDaSKA. ..........cvruveerirenrirerireesceisssieriesieesseesssisessessessseesns | coeees ...120.609 303,220 (2,009) JJo1 .| ... 05/21/2015. | 01/01/2041.
7444358 AR 9 |Public Fin Auth WIS PKG REV........cccoovvimrinnrincinninnninerneeseesssissenssssensseess | sevens | oo | evevnenen] | e 1Z ] 498,125 | 99.695 498,259 63 MNO1 11/18/2014. | 11/01/2044.
793323 LW 4 |St. Petersburg FL Pub Utility ..112.810 502,797 (118) AO01 12/21/2010. | 10/01/2040.
873465 YF 9 | Tacoma Washington ULTD Tax GO Ref.........cccvurmerimreneeiieiserieeineeeniseens | e ..112.470 486,541 563 JDO01. 12/22/2010. | 12/01/2040.
914115 ZP 8 |University of Central Arkansa: . ...101.842 497,747 85 MS01 01/22/2014. | 09/01/2043.
927688 FZ 9 |Virgin Islands Wtr & Pwr Auth. ..576,330 |...110.731 559,667 (3,225 JJo1 .. 10/27/2011. | 07/01/2035.
1199999. U.S. States, Territories & Possessions - Issuer Obligation: 13,479,770 XXX 13,396,257 | .......... (28,573) | oo 0 XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) .. XXX 13,396,257 | .0 | e (28,573) [ ovovvvencennen0 o, 0 XXX XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S.
31340y LT 4 l Federal Home Loan Mtg. CMO SER 36D.........cciiimiiinminnninisssnssrssisnenees | ....... ‘ .............. | ........ V4 I 275 [..102.211 | o275 | 269 | e ....10.050 |....12.000 |MO..... 07/01/1991. | 04/15/2020.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations..........cccovvvrenrncnisinnnences 275 XXX 0 (U 0 XXX XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special A 1t Obligations.........cccovevee. 275 XXX 0 [V I 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligati
001055  AD 4 |AIAC, INC..ouvverrvecrircerreeeeeesvessee s sasessesssessssssssssasnss | ennnes | or | cevveensiies | oerreins 1Z| .. . ...136.363 507,482 (B26) | evvvrereererinns [ e [ e 6.900 |...... 6.747 | JD17... | .... 01/19/2010. | 12/17/2039.
001814 AR 3 | ANR PIPBINE CO.....vouvvvvrireririisnissisesies st sssesssessssnssssssessssssssenssensss | svenes | oo | sovsensiies | oevieens 1Z| .. ..315,342 |...129.479 302,561 (529) | overererrerrrinns [ e [ e 9.625 |...... 9.120 |MNO1..| .... 07/01/1992. | 11/01/2021.
00817Y  AG 3 [ ACING INC..ouveuiirriiceieieeeetseeiesisisesissssse st enssssssesssssssssssensesssssssssssenns | soveene | oo | covmeeinens | cvvnees 27| o 484,455 |...129.961 500,000 488,907 529 | e | e | e 6.750 |...... 7.000 |JD15... | coverrrnes 1,406 | .......... 33,750 | 07/28/2008. | 12/15/2037.
012873  AK 1 | Alberta ENErgy LTD.......cocovriuiirierniiniiseisesiseeissessssisesssesisesessessssisssssssssenss. | soeeees (o] I LN K4 I 544,830 |...115.243 500,000 529,831 (2,011) | oo | oo | s 7.375 |...... 6.600 |MNO1..| ............ 6,146 | ......... 36,875 | 07/17/2009. | 11/01/2031.
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013716 AU 9 [AICAN INC...ooovioiieiicecee e | s ...110.683 566,501 (2,814) [ oo [ e | e 6.125 |...... 4.940 |JD15, 04/27/2016. | 12/15/2033.
020002 AU 5 |Allstate Corp Jr Sub Deb Glb..........ccccouuirvieiriiiiniiiiniceiecessesseeneinnis | e ...113.500 506,162 (1< OO SOOI PO 6.500 |...... 6.380 | MN15. 05/18/2007. | 05/15/2057.
030955  AJ 7 | Ameritech FUNAING COTP.........couuuivimeiiiriieeiiseseieseieseiseseissseiessiseneiens | s ...115.855 518,413 (1,707) [ oo [ e | e 6.875 |...... 6.300 |AO15. 11/16/2009. | 10/15/2027.
031162 AY 6 | AMGEN INC...ucvvviieiiiiiiiiei et | coeees ...127.986 531,956 (1,492) | coooverevrrinni | e | e 6.900 |...... 6.250 | JDO1 05/29/2009. | 06/01/2038.
035229  DC 4 | ANNEUSEr BUSCN COS INC.......vvveieeraeeeieeenseesssnessseesseesssssssssssssssssssesssssnsses | oenees ..127.436 475,768 TAT2 | e | e [ e 6.450 |...... 7.000 |MSO1. 09/17/2008. | 09/01/2037.
037389 AU 7 [ AON COMP..cvuiiiiiiiiiiiiciieci st | conees . . . ...120.846 . 646,346 (2,054) [ coooovviriiireies [ e | e 6.250 |...... 4.264 |MS30. 09/08/2016. | 09/30/2040.
03746A  AA 8 |Apache FiNanCe Canada............coovurerrverrienrisessisisesissssssssessssesssesssssssssssnns | sovsens Cliviiens | v 27| o 629,925 |...130.078 500,000 585,065 (8,565) [ ..ooovverrririnies [ i | e 7.750 5.550 | JD15. 06/25/2010. | 12/15/2029.
038222 AG 0 [Applied Materials INC..........corvurirrerinreriieirireiseeceineeseieesseeessessseseessssssssssssssnses | sereee | e | coneneienns | coevnees 1Z] .. ..617,105 |...119.694 ....500,000 598,907 (4,044) | oo | e | e 5.850 |...... 4410 |JD15. 06/27/2012. | 06/15/2041.
039483  AS 1 | Archer Daniels Midland Co...........cccoviurmiiniiiiiiniiinisriseiesisesiesississsiiens | s s | s 1Z| .. ..500,000 |...125.078 ....500,000 500,000 | ..oovvverrierireriennns v [ [ | 7.000 |...... 7.000 | FAO1. 09/29/2008. | 02/01/2031.
06849R  AC 6 |Barrick NAFINaNCe LLC.........c.cooriuriiireieceiseceiieceiesesiecesiesesiesesiesesiesens | e Clivoeieene | e 27| . 594,375 |...116.028 500,000 570,954 [CCIZG Y ORI IR IR 7500 |...... 6.101 |MS15. 11/06/2009. | 09/15/2038.
07284R  AA 0 |Baylor College MediCIne...........ccccocvueririiiiiiniiiniisniiceiesississiesiessessesissinns | e | o [ v | e 1Z| .. ..459,270 |...107.045 463,360 1,227 | s | v [ e 5.259 |..... 5.815 |MN15. 08/26/2013. | 11/15/2046.
078167 BA 0 |Bell Telephone Co of PennsylVania...............cccc.mrueuriemeeiineieneisneeeeneiens | e I [ 2Z] .. ..644,025 | ...130.621 586,344 (5,909) [ coooovvevrvirrnies [ e | e 8.750 |...... 6.400 |FA15. 03/26/2007. | 08/15/2031.
079860  AD 4 | BIISOUth COMP.......ouuviiiiiireiiereiereiieceeceiieseieseieesesieseseeseseesessenesienenes | eenes | oo | cereiienes s 27| . 551,875 |...118.099 534,747 (2,349 [ oo [ e | e 6.875 |...... 6.019 |AO15. 09/11/2009. | 10/15/2031.
081331 AF 7 |Belvoir LD LLC Military HSG........c.covuriumirirerieriiinsinniesisssieniesisssissinens | eiveen | oo | covviveiiies | cvvii 1Z| .. .443,250 |...104.337 451,813 1,557 [ oo [ e [ e 5.400 |...... 6.187 | JD15, 06/29/2011. | 12/15/2047.
084664 BL 4 |Berkshire Hathaway Fin COrp.........cc.ccooriiiriiiimiiireiiciiierisesisesessecensennnns | ovenes | oo | cevviieni | cevveens 1Z] .. ..502,815 |...123.031 502,169 | ..o | oo (94) | oo [ e [ e 5750 |...... 5.710 |JJ15.. 02/22/2010. | 01/15/2040.
097023 AD 7 |BOBING CO...couuviruiiirrriiniiireiseseiississssiissssssssssssssssssssssssssssssessssessssnnns | oenees | oo | eevviennies | oeneeons 1Z] e 572,500 |...126.460 517,219 (3,825) [ cooourverrrirennes [ e | e 8.750 |...... 7.350 |FA15. 09/27/2001. | 08/15/2021.
12189T  AX 2 |Burlington Northern Santa Fe............ ..128.137 525,197 (1,284) [ oo [ e | e 6.200 |...... 5.700 |FA15. 04/23/2010. | 08/15/2036.
122014 AE 3 |Burlington Resources Inc. ...125.203 525,849 (5,353) [ coooueverrrriienies [ e | e 9.125 |...... 6.970 |AOO1. 07/01/1999. | 10/01/2021.
125509 AG 4 |Cigna Corp ...120.307 506,202 (1,001) [ oo [ e | e 8.300 |...... 7.790 |JJ15... 07/01/1994. | 01/15/2023.
126117  AE 0 |CNAFinl. Corp. Deb ..118.213 499,476 86 | .o | e [ s 7250 |...... 7.290 |MN15. 07/01/1994. | 11/15/2023.
136375 BE 1 |Canadian Natl Railway Co............. ...134.828 526,593 (1,361) [ covoreeeennrieneies [ e | e 6.712 |..... 6.150 |JJ15. 06/26/2009. | 07/15/2036.
141784 DK 1 |Cargill Inc ..111.232 508,805 (GO ORI PRI I 7.350 05/19/2009. | 03/06/2019.
165087 AL 1 |Chesapeake & Potomac Tel (Verizon Virginia Inc).... ...128.49 564,583 (5,034) 10/29/2004. | 10/01/2029.
172062  AF 8 | Cincinnati Financial Corp............... ...125.003 560,804 (5,345) 05/07/2012. | 05/15/2028.
17275R ~ AD 4 |Cisco Sys Inc ...126.998 494,844 234 05/01/2009. | 02/15/2039.
172967 EP 2 | Citigroup Inc ...126.162 598,801 (4,668) 08/02/2013. | 03/05/2038.
20030N  AX 9 |Comcast Corp. ...128.050 584,370 (3,947) 06/25/2013. | 05/15/2038.
208250 AC 8 | Conoco Funding Co ...128.384 487,798 825 11/10/2008. | 10/15/2031.
209111 ES 8 |Consolidated Edison Co NY Inc......... ...128.887 546,006 (2,231) 06/17/2010. | 08/15/2037.
219350 AR 6 |Coming Inc ...118.068 580,498 (4,102) 03/19/2012. | 08/15/2036.
25271C AL 6 | Diamond OffShore Drill............ccovvvvrririiiverinrininisninniverisnisenienisnissesesnieenes | evvene | oo [evvsrieeen | 32 . 296,040 ... 78.500 296,347 AB0 | i | e |00 5.700 ......5.800 [AO15.. | ..........3,563 | ......... 17,100 | 02/03/2015. | 10/15/2039.
254010  AE 1 | Dignity Health............ccccooivviiiiiiiciicciiccisecesceeseesssesssesssesssssssnsnnns | oveeee | oo | cenvvnnnes | eeneen 12| iviiin.524,400 .. 97.553 523,322 (488) 26,335 | 10/15/2014. | 11/01/2064.
260543 BJ 1 |Dow Chemical...... ...131.400 512,378 (965) 07/31/2008. | 11/01/2029.
26442C  AE 4 |Duke Energy Carolinas LLC..........ccccoccouvvvvmmrirannnenns ..126.135 519,112 (898) 02/22/2010. | 04/15/2038.
277432 AB 6 |Eastman Chem. Co. ...120.039 500,000 07/01/1999. | 01/15/2024.
29736R  AC 4 |Estee Lauder Co Inc ..120.272 504,602 (226) 09/18/2009. | 05/15/2037.
30161M  AG 8 |Exelon Generation Co LLC..........cccccoovurvirurunenns ...100.687 515,805 (695) 10/21/2009. | 10/01/2039.
316773  CH 1 |Fifth Third Bank, . . ...139.004 . 509,962 (470) 04/08/2008. | 03/01/2038.
341081  FC 6 |Florida Power & Light..........cccocuuimiiiriiiriinriisscisssisssesssssssissssissssinnns | e | oo | cvvviinnies | oevveens 1Z] o 500,890 |...124.272 500,000 500,684 | ....covverriiinriiiins | e (30) 02/22/2010. | 03/01/2040.
36962G 4B 7 | General EIec Cap COMP.......ccuriureieriiieceiieceiiesesiesesiesesssesesiessssesesissenins | oneeee | oo | convieenens | ceveenns 1Z] .. ..664,350 |...140.994 ....500,000 637,133 (6,221) 08/22/2012. | 01/10/2039.
38141E N4 7 | Goldman SaChs GRP INC........cccrvuviirierieriieieinsiienieniseessssssssessesinnees | cvveene | oo | cvvereinens | cvvieens 1Z] .. ..535,765 |...106.299 ....500,000 530,548 (1,376) 03/11/2013. | 03/15/2039.
391210 AE 0 | Great RiVENEIGY.......cccoivviiciiieeeccesceisseesceisseseesesesessssssessesesssnesene | oveees | oo | cevveeenees | ceveeens 1Z] 440,680 |...116.098 500,000 456,274 2,034 04/22/2009. | 07/01/2038.
406216 AH 4 [Halliburton Co..........ccvueiiiiiiiiniiciisiicieissicississiesissesssssssissssensenens | onviens | oo | coveriinens | cvvenes 27| o 591,250 |...121.876 500,000 519,506 (4,720) 10/19/2001. | 02/15/2021.
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41652P  AB 5 | Hartford Healthcare COrp...........cocuuriueriieieiiirieisieiisecesieceiiesseisseseseseninnens | cviees | e | overeiiene | oveeees 1Z] o 550,470 |...112.521 548,541 (1,781) [ oo [ e | e 5.746 |...... 5.070 |AOO1.. 12/03/2015. | 04/01/2044.
42307T  AG 3 |HeinZH J FINANCE Co........ooouvireirisciiiscesseissssssisnsissssssssssssnssinnns | cnnvi | o [ coinniiins | covnns 27| . ..490,000 |...121.191 493,965 385 | s [ | 6.750 |...... 6.916 |MS15.. 04/19/2006. | 03/15/2032.
428236 BR 3 |Hewlett PAckard Co........coocniereineierierineiiesiseinenssssssessessssessesssssssssnenss | onvenne | oo | cvvmeeinens | cvvveees 2Z| .. ..491,743 |...100.863 492,756 293 | s [ | e 6.000 |...... 6.123 | MS15.. 07/10/2013. | 09/15/2041.
431116 AC B [HIGhMAIK INC....oovurvereciirniieniieieieeiessiesissssssssssssssssssssessssssssnne | ovnvies | o0 [ eveneenins | covnees 27| o 528,220 |..... 92.542 523,582 (968) [ .vvvoveervvereereris [ e | oo 6.125 |..... 6.125 | MN15.. 03/20/2012. | 03/15/2041.
437076 AS 1 [HOME DEPOL INC........coouueeerciiieiiecriceeiceiiseeieeesssesseesess s | ceneees e | 1Z] .. 444375 | ...126.336 462,931 1,957 | e | e [ e 5.875 |..... 6.750 |JD16... 07/17/2007. | 12/16/2036.
456866  AG 7 [INGErSOIl RANG........cooiieiiiciireirciieiseiie e snisenins | cneina Do | s 2Z| .. ..604,680 |...122.701 525,171 (5,234) [ oo [ e | e 9.000 |...... 7.025 |FA15... 10/23/2001. | 08/15/2021.
459200 AG 6 |International Business Maching..............cccoceuirvviimriiinnieinieinnissneiisneessnins | cevies | o [ coiinniins | v 1Z] o 502,775 |..117.701 | .................588,505 | .......ccc..... 500,000 500,332 (L) ) [OOSR PO PO 8.375 |..... 8.320 | MNO1.. 07/01/1994. | 11/01/2019.
46625H  HF 0 | Jp MOrgan Chase JPM..........ccocuuurveereeeemeeieneiienesiesesienessesesssesessssessesessnns | connees | oo | cenveennees | cevveons 1Z] .. 612,699 |...129.578 ....500,000 593,097 (4,356) [ ..o [ e | e 6.400 |...... 4.860 |MN15.. 06/25/2012. | 05/15/2038.
500255 AN 4 | KONIS COMP...ciuiiieuiiuiiiiiiieiiniisiieiiessiss s ssessenesas | coeees s | s 2Z| .. ..460,825 |...104.384 ....500,000 476,243 1,450 [ v [ [ e 6.000 |...... 6.629 |JJ15....] ... 05/09/2006. | 01/15/2033.
500472 AC 9 |Koninklijke Philips EIECHONICS............cocuuerircieiriiieniiieceiiecesieseeieeeeseseienens | s Do | s 27| 626,875 |...123.651 | ...............618,255 | ......cc...... 500,000 589,112 [CAELT0) ) ORI IRV I 6.875 |...... 4533 |MS11.. 04/03/2012. | 03/11/2028.
524908 R4 4 |Lehman Bros Holding, INC. ........ccccoiiuiiiiiiiiiiciiinnicsissicssiensssissiinnins [ v | oo | cevieniins | v 6Z 498,750 | ..oovveviins [ [ e 500,000 | i i | s | e [ | 6.875 |...... 6.895 |JJ17.... 07/23/2007. | 07/17/2037.
534187  AX 7 |Lincoln National COomp............ccuruimiriiiiriiiniiieseiiseissssessssesssessssssssenes | s I [ 27| 612,700 |...115.058 537,570 | ..o | e (15,026) | ...ccvvooevecriis | e [ e 8.750 |...... 5.100 |JJO1.... 12/27/2011. | 07/01/2019.
539830 AU 3 | LOCKNEAA MAIN..........cooouriieeieieriieceiereieseeseeseiseseiesesssesessenessenesiene | eenee | oo | cereioienes s 27| . 584,560 |...117.312 573,126 [CCTR XD ORI IR IR 5.500 |...... 4.411 |MN15.. 05/17/2013. | 11/15/2039.
540424 AP 3 | LOBWS COMP..uiiriiriiiuiiiiiieiiesississsisiiesiessssssssssissssssssssssesssssssssssssnnss. | woneess | oo | convvvenies | ooviee 1Z| .. ..492,000 |...118.895 493,121 B2 | e | e | e 6.000 |...... 6.126 | FAO1... 06/21/2010. | 02/01/2035.
548661 CL 9 |Lowes Companies INCOMPOIAtEd...............orvueurvuemrerereeireneisceiiseceieeseseesesiens | s | e 1Z] .. ..509,531 |...121.167 507,076 (B57) | covvereerieerienns [ e [ e 5.800 |...... 5.660 |AO15.. 02/22/2010. | 10/15/2036.
54909W  AB 4 | Loyola University ChiCago..........cccoouvmriiinriiinriiisnsiieseisnsisnsisnesisssssssssisns [ cvvine | oo | onnriiinn 1 e L4 469,360 |...102.116 472,546 1,077 [ e [ s 4626 |...... 5.033 |JJO1.... 01/16/2014. | 07/01/2042.
56509T CJ 1 [MapCo Inc. (Williams Cos Inc)...... ...106.375 300,000 | .oovovrerrererienins | eerieriererneinnie | e | e | e 8.720 |...... 8.720 |JDO1... 07/01/1992. | 08/11/2022.
58013M EC 4 |McDonalds Corp. ...125.638 514,851 (G4 ORI VTN P 6.300 |...... 6.000 |AO15.. 05/04/2009. | 10/15/2037.
59023V AA 8 |Merrill Lynch & Co. INC.......oovveiiiceicccssses ...137.680 504,168 (195) | covvevrrvenriiinns [ e [ e 7750 |...... 7.650 |MN14.. 05/14/2008. | 05/14/2038.
59156R  AY 4 |Metlife Inc. Sr. NT ..121.475 518,268 (C:3:) ) RO ISP PO 5.875 5.563 | FAQS... 05/31/2011. | 02/06/2041.
605417  BY 9 | MissisSippi POWET CO.........ccouruiiiniiniiicnirinniisiissiesienississssisssssssenssnen [ eonnnne | oo | coerveeens | 22| e 474,050 | 91.227 477,024 927 | i | e | e 4750 |...... 5.100 |AO15.. 10/07/2013. | 10/15/2041.
611688 AA 0 | Monsanto Financial Canada Co ...107.864 500,923 | ..o | e (L0 TR USRI PP 5.500 |...... 5.481 |JJ30.... | ... 06/18/2010. | 07/30/2035.
617482 V9 2 | Morgan Stanley ..128.517 563,022 (2,467) JJ24... 10/09/2012. | 07/24/2042.
637432 CT 0 |Natl Rural Utilities Coop. ..141.793 493,153 452 MSO01.. 04/17/2009. | 03/01/2032.
645767 AW 4 | New Jersey Bell Telephone Co................ ..123.617 536,429 (2,830) MN15.. 08/11/2009. | 11/15/2029.
655664 AL 4 | Nordstrom Inc . 117.443 500,707 .(33) JJ15.... 02/19/2008. | 01/15/2038.
670346 AH 8 | Nucor Corp ...124.899 561,065 (2,920) JDO1... 08/15/2013. | 12/01/2037.
677052 AA 0 | Oglethorpe Pwr Corp GA ..112.193 516,919 (710) MNO1.. | .... 08/26/2013. | 11/01/2040.
67740Q AG 1 | Ohio National Financial SVCS Inc.. ...117.955 550,216 (3,503) MNO1.. 10/24/2011. | 05/01/2031.
683078 FQ 7 | Ontario Hydro ...103.467 294,607 1,126 AO15.. 07/01/1992. | 10/15/2021.
68389X AE 5 |Oracle Corp ...130.659 522,978 (1,079) AO15.. 04/30/2009. | 04/15/2038.
693506 AQ 0 |PPGInds. Inc ...124.100 521,817 (5,107) MNO1.. 10/09/2001. | 05/01/2021.
694476  AA 0 | Pacific Life Corp ...120.576 490,482 .569 MS15.. 02/09/2010. | 09/15/2033.
71644E  AB 8 |Petro Canada ..123.647 300,078 (568) AO15.. 07/01/1992. | 10/15/2021.
717081 CY 7 |Pfizer, Inc N . ...144.449 547,522 (2,140) MS15. | cooeeeee 05/29/2009. | 03/15/2039.
718154 CF 2 | Philip MOITIS CO...cuvveeiieiiriiriciiisieiesisesssisisesiesisssssessssisssissssnnss. | woneee | oo | covveveniies | oviene 27| i 531,700 |...126.610 512,563 (1,268) JI5. ] e 17,760 | ... 38,750 | 11/27/2001. | 01/15/2027.
743674 AY 9 | Protective Life COMP........ooiwrreiicriiceiiiscieeeeseeeiseseeseeessesssssesssssenessnnssnns | oeeeee | oo | eenveeee T [ e 2Z| .. ..641,320 |...132.474 618,561 (5,202) AO15.. | ..........8,802 | ......... 42,250 |08/02/2012. | 10/15/2039.
751277 AR 5 |Ralston Purina Co - DEBS...........cccoimiimiiininiiiciinnsniseienssisssissinns | v | oo | coviveiins | cvvii 1Z] .. ..430,908 |...123.627 406,955 (1,030) FAOT...| .o 8,125 | e, 32,500 | 07/01/1993. | 02/01/2023.
78400V AB 0 [SP GIODAI INC.......cocvieiriiiiiriceneisessssisssinsissnssssssssssenssens | cnnsies | o [ covinniins | covnns 27| 471,935 |...118.807 | .................594,035 | ................ 500,000 480,298 047 MN15. | ...........4,094 | ... 32,750 |07/29/2016. | 11/15/2037.
814120 AC 5 | Security Benefit Life INS CO.........rvuumreeerreiiriiiiereieceiieseiiseseiecesiesesiesenienes | s N STOO PO 2Z| .. ..599,896 |...111.817 ....535,000 575,256 (2,404) AQO1.. | ..........9,964 | .......... 39,858 | 03/31/2006. | 10/01/2033.
822582  AD 4 | Shell INt FiN.....iiiciccc s | s [0 R I 1Z] .. ..631,510 |...128.958 ....500,000 627,167 (4,343) JD15... 1,328 | 31,875 | 04/07/2016. | 12/15/2038.
824348 AL 0 | Sherwin Willlams COMPANY...........ccocuureureeeeceiiereeienesiesesessessssessenesssnesens | coveeee | oo | cevvenenens | ceveeons 1Z] o 555,000 |...124.632 | ...............623,160 | ....ccccooenuec 500,000 528,331 (2,785) FAOT..| . 15,365 | .......... 36,875 | 05/11/2007. | 02/01/2027.
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Annual Statement for the year 2016 of the Alliance Of TranSYIvanian Saxons

SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F

0 Current Year's

r Unrealized Other-Than- | Total Foreign Stated

ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| 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 Accrued During Year | Acquired Date
828807 CE 5 | Simon Property Group .133.444 | L 667,220 | .....oocoeeeeen. 500,000 510,031 (435) | covveerrieerieens [ e [ e 6.750 |...... 6.550 |FAOT...| .o 14,063 | .......... 33,750 | 03/10/2010. | 02/01/2040.
87612E AU 0 |Target Corp ...139.621 495,507 213 | [ | 7.000 |...... 7401 [JJ15.. | 16,042 | 35,000 |09/30/2008. | 01/15/2038.
879240 AQ 2 | Tele Communications Inc ...130.426 304,754 (814) ..10.125 |...... 9.310 |AO15.. | ..ccoeeaecd 6,328 | .......... 30,375 | 07/01/1992. | 04/15/2022.
887264  AF 4 | Times Mirror COMPany..........ccocueenrinerinnineneneneisnnsinssinessenssnsssnssnssnessenes [eovnne | oo | cvervnnens | cveiieeZ [ iriiieneecn87,593 | e | e | evvreriennenen00,0000 | i | e | e | e | o | oo 6.610 |...... 6.642 |MS15.. 01/24/2006. | 09/15/2027.
89352L AG 5 |Transcanada Pipelines LTD............ ...134.461 519,304 (1,550) [ oo [ e | e 7.700 |...... 8.655 |JD15... | ..........1,604 | ......... 38,500 | 08/21/2008. | 06/15/2029.
89420G  AE 9 |Travelers Property Casualty . . .126.277 537,719 (2,327) [ oo [ e | e 6.375 |...... 5.550 |MS15.. | ...........9,297 | .o 31,875 | 06/25/2010. | 03/15/2033.
898384  AA 0 | Trustees Union CONBGE........c.ovveererrireieeiesiiesiesisesssssssssssssesssessssssssssssenss | venses | oo | eevseensiies | oevvens L4 I 516,450 |..108.583 | ...............542915 | ... 500,000 514,860 [(C1256) OO ORI PO 5.450 5230 |[MN15..| ...........3,406 | .......... 27,250 | 02/20/2014. | 11/15/2043.
90131H  AS 4 | 21st Century FOX AMEI INC......cvouivvmiirciiciierrieriseesessssssessensesessessssssssnsnens. | evnene | o [ erneeinneins | ervenens 2Z| .. ..566,004 |...130.107 ....500,000 515,256 (2,407 | oo [ e | e 8.875 |...... 7.710 |AO26.. | ..........7,396 | .......... 44,375 | 04/06/2015. | 04/26/2023.
906548 CH 3 | Union EIECHriC CO.......ouvvvuieeiiiciierininiisnineienierisseissisesisesiesesssssssissssnens | woneee | oo | convveneesd | v 1Z| .. ..671,250 |...157.564 ....500,000 628,922 (5,805) | cvvvevernirrriniien | e | s 8.450 |...... 5.968 |MS15.. | .........12,323 | .......... 42,250 |09/18/2009. | 03/15/2039.
91324P  AX 0 |UnitedHealth GrOUP INC..........ovvuuureiieriiciiieriieceieseeseiesesiesesienesienesiens | cenvi | o [ eveieeiiins | cvveens 1Z] 469,225 |..128.517 | ................642,585 | ................. 500,000 478,412 1,055 | oo | e [ e 6.500 6.997 |JD15... | oo 1,354 | i 32,500 | 04/16/2008. | 06/15/2037.
918204 AT 5 |V F COMP..cuiiiiciiiiiiiiiniissieiesisesssissis s ssssssssssssssisssssnns | venin | oo | consiensiins | oonii 1Z| .. ..465,885 |...126.133 475,739 1,165 [ i [ [ e 6.450 |...... 7.000 |MNO1..| .........5,375 | ....c..... 32,250 | 07/17/2008. | 11/01/2037.
929160 AG 4 | Vulcan Materials Co............courvuurvvriiiriiineisseissseisssessssssissssissssssnssennns | connnee | oo | cevvenne T [ s 3Z| . ..522,375 |...119.500 515,710 (U411 USSR PO 7150 |...... 6.797 |MN31..| .cccoec. 2,979 | oo 35,750 |02/15/2008. | 11/30/2037.
92976G  AJ 0 | Wachovia Bak Natl ASSN...........cccccureuireeiireiiriiieneeeeseseesesissesseseseesessenens | onneee | e | cenvieenees | cerveons 1Z] e 529,730 |...127.205 522,508 (1,070 [ oo [ e | e 6.600 |...... 6.150 [JJ15.... | ..........15,125 | ......... 33,000 |03/29/2010. | 01/15/2038.
929903 AM 4 | Wells Fargo/Wachovia COmp..........c..ruveuiieiiieriiieienissisnsissssiesiesssesssssens | oneeee | oo | covveveniies | ovien 1Z] .. ..532,445 |...110.725 527,405 (1475) | coooverrricnni | e | s 5.500 |...... 5.010 |FAO1...| ......... 11,458 | ......... 27,500 | 07/23/2013. | 08/01/2035.
94973V AH 0 [ WEIIPOINE INC.....vovevereeireeiseeesseeessseesseessseesssessssessssesssssssssssssssssssnsssnns | aeesens | oo | eesmmeenins | cevnnes 2Z| .. ..437,000 |...114.197 457,639 2,370 5.950 |..... 7.000 [JD15... | .......ee.. 1,240 | oo 29,750 | 05/14/2008. | 12/15/2034.
960402 AS 4 | Westinghouse Elec. COMp........ccoiiiuiiiiiiiiniiinisiisnississsississsissssssssisssssnssns | eonnees | oo | conisnnnins | conieans 27| o, 541,500 | ...119.502 513,989 (1,804) | oo [ | 7.875 |...... 7.120 |[MSO1.. ] ... 13,125 | .......... 39,375 | 10/05/2001. | 09/01/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...........cccccocisrriiiniicisniiisniccsiiannnes 54,956,127 XXX ....61,080,205 ...51,235,000 52,690,288 | ....coocoovrciennn0 | i (167,317) | .. XXX XXX XXX | .....875,733 | ... 3,444,220 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated).......... ..o | e 54,956,127 XXX ....61,080,205 ...51,235,000 52,690,288 | ....ccccoovrcnenn0 | s (167,317)| .. XXX XXX XXX | ......875,733 | ... 3,444,220 XXX XXX
Totals
7799999.  Total - ISSUET OBIIGAtIONS. ... 69,493,672 XXX ....76,372,626 ...64,955,269 67,127,860 | ...ccoocoovvcccn0 | s (198,036) | ....ocoooreenana 0 0 [ XXX XXX XXX | ... 1,094,107 | ..... 4,296,885 XXX XXX
8399999. Grand Total - Bonds 69,493,672 XXX ....76,372,626 ...64,955,269 67,127,860 | ......cccouceree0 | e (198,036) | .....covvvuvnen (V)] [ 0] XXX XXX XXX | ... 1,094,107 | ..... 4,296,885 XXX XXX
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Annual Statement for the year 2016 of the Alliance Of TranSYIvanian Saxons

SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 (4 9 10 12 13 14 15 16 17 18 19
Current Year's
F Rate per Unrealized Other-Than- Total Foreign
or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange NAIC
ei| Number of Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) |  Impairment BJ/A.C.V. Change in Desig- Date
CUSIP Identification Description Code [gn Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) | Accretion | Recognized (15+16-17) B./A.C.V. nation | Acquired

NONE
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Annual Statement for the year 2016 of the Alliance Of TranSYIvanian Saxons

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
Current Year's
F Rate per Other-Than- NAIC
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market
ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B./ACV. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB./A.C.V. (a) Acquired
C Stocks - Industrial and Miscellaneous (Unaffiliated)
013872 10 6 | Alcoa Upstream COrporation..............weeeeeueremersererresieseriesssessenssseesssssssssesssenes | ceneens .111.000 28.080 | .ovveernrreene 3T | e TABT | s | s 90 649 649 L | 09/10/2008.
026874 15 6 |American Internation Group Inc. - Warrant (WTS 13.000 23.460 (4) (4) L | 01/25/2011.
026874 10 7 | American International Group INC..........c.evurrurieiniieeiiniiiesiesisisssisesisesiesssenies | ceveens 2.25.000 | coovriviriennnn 1,633 | i 65.310 | .cooovvvrrirnnen 1,633 | ciii000030,020 [ o [ e 32 84 84 L | 12/18/2002.
03965L 10 0 | AICONIC INC...vvvuiieerrirrirreseeseiee ettt | cereens 333.000 | .o 8,174 | i 18.540 | cvvevvecreereee 8,174 | 020,455 | s | i 30 (1,229) ..(1,229) L | 11/04/2016.
149123 10 1 | Caterpillar INC....ceuveeciicrieeicireseseiesieeseeiseisensssissssensssessssssssessssssssnsnne | ooeeene | oo | oeernnnnn300.000 | ovviviiinennn 46,370 | i 92.740 1,540 12,390 12,390 L | 08/22/2008.
166764 10 0 | ChevronTexXaco COM........ccuuwmrrerierirresrrinrrinerienerseesssssnssnensenssssessnsssssnensens | connvee | eoe | svvnernennn000.000 | civiiiiiiiinnnn..58,850 | oece. 117.700 2,145 | oo 13,870 13,870 L | 03/03/2005.
247361 70 2 | DEHA....oeueeeeeeeiee bt | ceieens 145750 | ......... 49.190 2,000 (4,444) ...(4,444) L | 11/07/2014.
26441C 20 4 |Duke Energy Holding COrp........cccuuciirmriiieiriiiieiiinniieeiesisiieissssiessesssssisssens | seviens . 67,529 | ... 77.620 2,923 5,420 5,420 L | 07/28/2003.
31392K  ER 3 | KEY COM..uriurercrireirerrerinssinessssisssessssssnsesssenssssssssssssssessessssssssssssssnensessnsnss | eovneens | aee | evvveernnes1,120.000 | covorivincinneninns 20,462 | ........ 18.270 | oo 20,462 | oo B02 | s | e 370 [ 5,689 5,689 L | 07/01/1997.
369604 10 3 | General EIECHC.........ccoevuuiieiiiiciei e | s ..31,600 | ........ 31.600 31,600 | 28,700 | | s 920 450 450 L | 10/23/2003.
459200 10 1 |International BUSINESS MACKINES..........cc.vverrurieimriiirierieres i | cereees 99,594 | ... 165.990 | ... ....99,594 4,400 17,022 17,022 L | 07/01/1997.
46625H 10 0 | JPMOrgan Chase & CO.......cccrurmrimrerrinneiseesesiseisesisssssessessssesssssssssssessesssseens. | sevsees 140,135 | ......... 86.290 | ..oovrvcrirnens 140,135 2,988 | .o 32,902 32,902 L | 02/14/2001.
49456B 10 1 | Kinder MOrgan.........ccceueeiiniiirerncrncinieneinssnenenssinseneesenssensenssesssensensensssssensenns | averene | oo | eonreennenn2,000.000 | coviiviiininnnn 41,420 | e 20.710 ....41,420 1,000 15,200 15,200 L | 01/19/2016.
742718 10 9 | Procter & GaMbIE.........cocvvevereercriirirerierireeeeesssiserieniesssensssssssssesssssnensensns | eonerns | aoe | evvneenneenn800.000 | covviviviirnnnn67,264 | oo 84.080 | .... ...67,264 2,137 3,736 3,736 L | 07/01/1997.
88579Y 10 1 | 3BM COMPANY....ciiiiiriirireisniiississenissesssnisnssessssnsssessssssssesensssnsassssssssssssnsssensanes |onnees | ooe | eeverernnnessn00.000 | covsvisviiinnennn 71,428 | v, 178,570 | v 71,428 1776 | 11,172 11,172 L | 11/29/2005.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) XXX . 801,631 470,505 | ..o (| 22,351 | oo 0 112,907 0 .112,907 0 XXX XXX
c Stocks - Mutual Funds
92204A 50 4 |Vanguard World Funds Health Care...........cc.ouvrneeininnineiernsssneienseesnssesnns | eovneee | oer | voveernnennens 500.000 |.....c.cc..........63,385 | ....... 126.770 | ...cccceee.........63,385 | ... 52,535 | .cccoonen. 1,844 | e (3,055) ...(3,055) L | 04/09/2014.
92204A 50 4 |Vanguard World Funds Health Care...........c.ccoeuereenerinnierieseseeiseessessssssnensenes. | oveenne 500.000 | ....cccovevrne...63,385 | ... 126.770 BA984 | (3,055) ...(3,055) L | 08/24/2015.
92204A 70 2 |Vanguard Information TECH........ccovuuireiniieiiieieie s | nniee 500.000 | .. ..60,750 | ....... 121.500 | .... ....60,750 | .... ....46,685 3,027 6,605 6,605 L | 06/03/2014.
92204A 70 2 |Vanguard INformation TECN..........ccuuuevrreremreririerinirierieseseessessessssessesesssessssessnes | nevenee | o | coneenersnend 400.000 | ..oovorrrrrines 48,600 | ....... 121.500 | oo 48,600 | ...ovvvurirrnnes B4,820 | oo [ s | s 5,284 5,284 L | 05/20/2015.
92204A 70 2 |Vanguard Sector INAEX FUNGS.........oocuuiiiniisinieeiensisnssississsissnsssssssnsssesssnssnsssnses | oosnsens | eee | onvennnes 1,000.000 | ..oooirviiinnenne 121,500 | ....... 121.500 | oo 121,500 | oo 67,410 13,210 13,210 L | 02/07/2012.
9299999. Total - Common Stocks - Mutual FUNGS..........iiiiiiiiiiiiiisiisini s ....357,620 XXX [ 357,620 275,994 18,989 0 18,989 0 XXX XXX
9799999. Total - COMMON StOCK. .....uvvurrieirririsrisserisresers s ..1,159,251 XXX ...1,159,251 ..746,499 131,896 0 ..131,896 0 XXX XXX
9899999. Total Common and Preferred Stock............cc...... . e ..1,159,251 XXX ..1,159,251 ..746,499 131,896 0 ..131,896 0 XXX XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total $ value (included in Column 8) of all such issues §.......... 0.
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - Industrial and Miscell
822582 AD 4 | SHEIINE FiMluiiiiieiiriiiisiieri s 04/07/20716........ | WIIAM BIAIF........vorerreeierirrierissieris st 631,510 500,000 | oo 10,359
013716 AU 9 |Alcan Inc 04/27/2016.. WM BIAI......eoe st 569,115 500,000 | ..o 11,655
037389 AU 7 JAON COTP...ouiiiiiiii s 09/08/2016........ | WIllIAM BIAIF........eu ettt 648,400 500,000 | ..o 14,149
3899999. Total - Bonds - INAUSEHAl AN IMISCEIIANEOUS............euiee ittt ees et s f4 e ees o e e 08 E 08 R0 E e e e o080 E e E L SEE 80 E £ 80 £ E Lo E 8oL E 8 oEE e o0 E o0 EEE S0 E e E 00810 E o000 eEE e e eebeee e b ee b en b bt n st | enbsnesenssen st sen st enr s 1,849,025
8399997, TOtAl = BONGAS = P 3. etttk f 88 E b e £EE SR f4eEfeEEoEEeEfEEE R E 4L EHEE L b oEE£E £ EEoEEf£EE S EEEE4EEfEEfEEEHEE£Ef £ E L f oL E LR EEE 48 Ef L Lo E L E L E oL E L E 1L EEf £ EEEf£EE L E L EHEE £ E L1 eEE L E LR EE bR R EsEE e eEbeEEeh b e b e e bRt n bbb | enbnes et 1,849,025
8309999, TOAl = BONGS. .....vertreserseesesesseesssss e ersase e st s s 8888088810808 4 8084481408488 40 8408084080800 LEeE oLt e L oL eEE R AL R R L8 e R LR eEE 4R LR LR R E R4 L f LR oL R R R R4 E LR 8RR E LS4 E LR LR eE R e Rk ee eEELEeEs et e et Rttt en bt ens | enbne sttt s 1,849,025
Common Stocks - Mutual Funds
49456B 10 1 [ KINAET MOIGAN. ...tttk | AAAAAAAAAAAAAAAA | 01/19/2016........ WITBM BIAI. .t ..2,000.000 26,220 XXX
9299999. Total - ComMMON SIOCKS = MUIUAI FUNGS..... ...ttt ff ettt 26,220 XXX
9799997. Total - Common Stocks - Part 3 26,220 XXX
9799999.  Total - COMMON SOCKS. ......ceuieureriersirisriseisesseess st 26,220 XXX
9899999. Total - Preferred and COMMON SEOCKS. ... ...uuiuuereiesieierestistesessstessms s st ee st se ffseEees e E Rt 26,220 XXX e 0
9999999. Total - BONds, Preferred @Nd COMMON SIOCKS............cuiuiiirierireieiesieiieieistessesse i et sss st sss s s stessessessesessess  s4essessessssassessesassessessessesesse s e s e s e s s ess e s et et e s s e s A s s s se s e b e s e s s s S e s s s E s E e A s s b s a8 s 8o s e b e A e e b b s s et a8 s b s e e s b s s s s s s s b s e e s b s s s s sesies S4aetsesessessesansesse bt ssesses e s s s esse s sntens | biessessssonsesssssnssnsansessesnsees 1,875,245 XXX s 36,163
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

vi3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - Industrial and Miscellaneous
57587A EL 8 |Massachusetts St. HOUSING........ccccoveerrrvneinciinns .| 05/01/2016. | Partial Call - William BIair............cccovevreee | corerneererineirneiinnes | v 75,000 | ........... 75,000 | .ooooecene 76,875 0 76,785 12/01/2045.
909283 AB 9 |United Airlines PASS THRU TR 1991-A2............... .| 06/01/2016. | Final Distribution..............ccvevurrienniiiniiins | cerivevienisnisniiens | v 12,356 | ..........48,974 | ........... 54,267 0 S ———— 03/22/2020.
257867 AF 8 |Donnelley (R.R.) & Sons .. | 09/06/2016. | William BIar...........c..ervrmeerrrereirerrnerinens ..491,750 ..580,190 | . . 0 549,308 04/15/2031.
57587A EL 8 |Massachusetts St. Housing. ... |..107/01/2016. | Partial Call - William Blair. v 150,000 reen 153,750 | . . 0 153,571 12/01/2045.
29364L AT 9 |Entergy Gulf States INC.........cccoevervrevirereieinniines .| 06/20/2016. | Full Call - William BIar............ccocciveneins | cervrmrenerirenineineies | cevienens 500,000 | ..........500,000 | .......... 501,250 | ..coovirnnees 500,999 0 500,999 03/01/2035.
577778 BF 9 |May Dept Stores o | 107152016, | MAEUIE.......ocvvreereirereeeeeiieeieeiseeiseins | ceeereeiseisesiesiinees ..300,000 | ..........300,000 L311,223 | 300,137 0 300,137 10/15/2016.
57587A EL 8 | Massachusetts St. HOUSING.........ccccoovniiicniiniiinnns .. | 11/01/2016. | Partial Call - William Blair. corenen.55,000 | ............55,000 | ............56,375 | ... 56,309 0 56,309 12/01/2045.
3899999. Total - Bonds - Industrial and MISCEIANEOUS..........uuuiriireiiersirisiisisiiiie ertssesssess e sas sttt | cnnens 1,584,106 | ....... 1628974 | ....... 1,733,930 ...1,637,109 0 0 0].....1637,109 |.. XXX
8399997. Total - Bonds - Part 4 . 628,974 | . ,733,930 ,637,109 0 0 0 .1,637,109 XXX
8399999. TOtal = BONAS. ... serssens sttt | ceoeens 1,004,108 [ s 1,628,974 | ....... 1,733,930 0 0 0 .1,637,109 XXX
C Stocks - Industrial and Miscellaneou:
92343V 10 4 |Verizon Communications (IDEARC Inc).. .. | 01/22/2016. | William Blair. XXX 4,221 22,555 coree(4,001) XXX
459200 10 1 |International Business Machines v | . [ 12/29/2016. | William Blair.. . XXX (24,409) 27,524 XXX
264411 50 5 |Duke Realty Co. .. 1 12/29/2016. | William BIair.........coceieviiiiiiicisnisiniis . s XXX 2,346 21,020 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous... XXX 0 17,842) 0 71,099 0 XXX
9799997. Total - CommOn Stocks = Part 4..........ooiviiiiiiinniiesssissisniseees XXX .0 17,842) 0 71,099 0 XXX
9799999. Total - COMMON SEOCKS. ... XXX .0 (17,842) 0 71,099 0 XXX
9899999. Total - Preferred and Common Stocks XXX . . 0 .(17,842) 0 71,099 0. 9,418 | .. XXX
9999999. Total - Bonds, Preferred and Common Stocks..............c.cccceciviircrinnnee. ,666,781 XXX . 1,787,187 | ,708,208 .0 (17,842) | ... (U 1,708,208 |............... 0. (23,585) XXX
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Sch.D -Pt. 5
NONE

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

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

E15, E16
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Annual Statement for the year 2016 of the Alliance Of TranSYIvanian Saxons
SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
6 7 8

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase (Amortization) | Impairment Change in YearonBond | Due and Effective | When | Received Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | /Accretion | Recognized B./A.C.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year | Interest
U.S. Government Bonds - Issuer Obligations
First American Government Obligation Fund..........ccccoccouvvenas | ........... ‘ . | 06/29/2012. | William BIlair & CO.....ccvvvvrreiririinississsrisssisssnesens 01/01/2017. ] ..covvvvee 13,120,017 | oo e | [ | e 13,120,017 | ......... 13,120,017 [ .o e [onnnnnin [ i [ 712
0199999. U.S. Government Bonds - ISSUET OBIGAtIONS. ... ruurereisiiiisiiteisstes sttt ens stk ebsts sttt b st enes | eriessenes 13,120,017 | .oooveenn {0 [ (0 (L] [ (L 13,120,017 | ......... 13,120,017 | .coovveve (L [P 0 XXX XXX XXX | v 712 | oo 0
0599999. Total - U.S. Government Bonds OO PO O PP POT PP PPOP PP PYOTOPPORTPURPPOPPR IPPOTRPOTO 13,120,017 | oo 0 | s 0 [ oo (V] I 0] e 13,120,017 | ......... 13,120,017 | oo (V)] I 0] XXX XXX XXX ] e 712 | s 0

Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

Repurchase Agreement.........cooveienisiiniensniinccnnsnnienens | wonnenee | oo | 12/15/2001. [ KeY BaNK...ovoevieicecicniiicniscscscsisnisssnneenes | 01012017, | e 2,362,500 2,362,500 2,362,500 ..o [ [ [ [
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations............ ...2,362,500 2,362,500 2,362,500 0 0 XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)..........c.ccovvvvev. s ...2,362,500 2,362,500 2,362,500 0 0] XXX XXX XXX
Total Bonds
7799999. Subtotals - Issuer Obligation: s . 15,482,517 15,482,517 15,482,517 XXX XXX XXX
8399999. Subtotals = BONDS........cuueieiieiiriiiisiiisissessens s . [ I 15,482,517 | ... 0. 0. 20 0 15,482,517 | ......... 15,482,517 | ... L0 XXX XXX XXX
9199999. Total - Short-Term Investments.......... OO PO OO PSP PTPPOPOPROPPPRPPIO PPN 15,482,517 | oo, (V] [P (0 (V] [P () XXX eoviveen | v 15,482,517 | oo ()] [P 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 Dep
Key Bank - Checking. 127 Public Square Cleveland, Ohio 44114 1,411 | XXX
Key Bank - Reward Checking 127 Public Square Cleveland, Ohio 44114 . 112,266 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 113,677 | XXX
0399999. Total Cash on Deposit: XXX XXX 0 113,677 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX | 25 | XXX
0599999. Total Cash XXX XXX 0 113,702 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 69,169 | 4. April 157,022 | 7. July. 128,882 | 10. October. 84,938

2. February. 137,220 | 5. May 55,663 | 8. August 91,744 | 11. November. 214,899

3. March 35,493 | 6. June 68,062 | 9. September 52,246 |12. December. 113,677

E26




Annual Statement for the year 2016 of the Alliance Of Transylvanian Saxons

Sch. E - Pt. 2
NONE

Sch.E -Pt. 3
NONE

E27, E28
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