AMENDED FILING EXPLANATION

Amended filing was required for the following reasons:

1. Bond rated a NAIC '5' was filed on original filing, but company was just recently informed that it should have been a code'6', thus affecting multiple pages
on the statement.

A code '6' rating requires the bond to be valued at fair value. This reduction of value is permanent. The bond value was reduced by $192,750.00. There was
a reduction to accrued income as a result of this bond in default. The reduction was $4,712. There was a change to AVR as a result of this bond and its
respective loss. The AVR decreased by $29,550.

2. An Asset Adequecy Reserve was filed as a charge to surplus and a seperate liability. This amendment now shows the AAR as part of the aggregate
reserves for life contracts and shows $950,000 charged to surplus as a prior period adjustment and $50,000 charged to operations. The charge to surplus
reflects the change in methodology for 2016.

3. FHLB (Notes to Financial)- 4 items requiring attention per letter from Ohio Department of Insurance via email on May 10th.

Listed below are the pages amended for reasons mentioned above:
Jurat

Assets (page 2)

Liabilities, Surplus and Other Funds (page 3)

Summary of Operations (page 4 )

Analysis of Operations by Lines of Business (page 6)
Analysis of Increase in Reserves (page 7)

Exhibit of Net Investment Income (page 8)

Exhibit of Capital Gains(Losses) (page 8)

Exhibit 5 - Aggregate Reserve fr Life Contracts (page 12)
Exhibit 5A - Changes in Basis of Valuation During the Year (page 13)
Notes to Financial Statement pages 18 - 18.8

Five Year Hictorical Data (pages 21 & 22)

AVR (page 26)

AVR (page 27)

Schedule S - Part 7 (page 45)

Summary Investment Schedule (page S101)

Schedule D - Verification Between Years (page S103)
Schedule D - Summary By Country (page S104)
Schedule D - Part 1A - Section 1 (pages 105 - 107)
Schedule D - Part 1A - Section 2 (pages 108 & 109)
Schedule D - Part 1 (page E10 - 10.4)
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Annual Statement for the year 2016 of the American Mutual Life Association

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. re@SUNY SECUMHES........vvuveereeecieeieeieeieesseisesssise e sesseesssessnssns | sevesseens 13,237,313 | oo 32.7 | e 13,237,313 | oo | cevveienenens 13,237,313 | v 32.7
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES........cvrrererrirnerrereeenssnssssssseesses | sresesssssssssssssssssessenes | sonsseseneens 0.0 [ e | e | e (0 [ 0.0
1.22 Issued by U.S. government Sponsored agenCi€s..........oueueveverrererrennens | eoreverssiesenissssssiens | cvveessennens 0.0 [ oo | e | e (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....rvvvveiiieiieieiese et snsenseses | esesssssssessesessnsensens | ervessssenns 0.0 [ | e | e (01 IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............ccceveeiees | evivivines 1,130,742 | ............. 2.8 | oo 1,130,742 | oo | e, 1,130,742 | ............. 2.8
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...............ccoevveveieiieiceniiens e | e 0.0 [ | e | e (01 IO 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cccocvevereveeeveeeeeessreienees | cvevereenenas 332,859 | .o 0.8 | oo 332,859 | | e 332,859 | .o 0.8
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevverveueneivees | cevereresieesseniens | cevvevieinns 0.0 [ eroieieereeieieieies | e | e (01 IO 0.0
1513 AlLOtNE ..ottt stess s sssensns | svsessssesssessnsssssnnsans | sssessesenes 0.0 [ o v | e (V1 I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........ccccovwt [ coonrnrnninrnnireiinnnns | ceeeinninns 0.0 [ e | e | e (0} I 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiN€ 1.5271.........cuvieirieeieieesseieieis | oo | cveesssnnens 0.0 [ oo | e | e (01 IO 0.0
1,523 Al ONEI ..ottt stess s sssssensns | sssesssssssssessnnssssnssnns | sssessesenes 0.0 [ o e | e (V1 I 0.0
2. Other debt and other fixed income securities (excluding short-term):

© o N o

2.1 Unaffiliated domestic securities (includes credit tenant loans and

hybrid securities)

2.2 Unaffiliated non-U.S. securities (including Canada

2.3 Affiliated securities
Equity interests:

3.1 Investments in mutual funds

3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated

33
3.31 Affiliated
3.32 Unaffiliated

34
3.41 Affiliated
3.42 Unaffiliated

35
3.51 Affiliated
3.52 Unaffiliated

Mortgage loans:

4.1 Construction and land development

42
43
44
45
46
Real estate investments:

Agricultural

Single family residential properties
Multifamily residential properties.
COMMENCIAl IOANS.......oorveiiirieiesiese st ees
Mezzanine real estate loans

Publicly traded equity securities (excluding preferred stocks):

Other equity securities:

Other equity interests including tangible personal property under lease:

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

............. 0.0
............. 0.2

5.1 Property occupied by COMPANY.........cccoiuvieieiriinieieesieieeessese e ssssnsns | oeressesesees 118,986 | ............. 0.3 [ e 118,986 [ ..ovcvecvereicrisieies | creveirrieienns 118,986 | ............. 0.3
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........cccoevirieiiniseeeseenns | e | e 0.0 [ | e | e (01 IO 0.0
5.3 Property held for sale (including $......... 0 property acquired in
satisfaction of debt)........cccovvviiiiiecece s | e | o020 | [ | (01 IO 0.0
CONract l0aNS........ccveveeieciecseee e sssessesssssssssesssssssssessnss | seennseneerens TTED3T | it 03 | el 114537 [ | e, 114,537 | oo 0.3
DEMVALIVES. ...t ssesssisensssissensessnesesssssssssssessnssnenns | ernnsnssnensessnnnneneniens | eeeenenenens0:00 | v [ | e (V1 IO 0.0
Receivables for SECUMHIES.........o.vurerirereireiecreireieeseeseesscreseseessseessesessenssssseessnsens | csnssesssessessensssssessenss | neereesenend0:0) | rriniinsiimiissnsnniinsns | reeseseseseessssessnnsnees | oeesssessnseessessnnssneans (V1 I 0.0
Securities lending (Line 10, Asset Page reinvested collateral)..............ccceevveerveveenes [ cervevereveveeeereieieees | veverienennnd0.0 [ e XX | i )9, RN IR XXX...
. Cash, cash equivalents and short-term investments............ccccoeevveeeriverecnesiveieinen | cereereeeennn386,216 | o100 | ciiii00386,216 [ o | e 386,216 | .covvenee 1.0
. Other inVeSted @SStS.........ocuviericreinieenerrerneieesissnenensesnensesssssenenessssenens | seesnensssenssnssnsnensenns | seeneneeenes020 | crininiineinsienne | i | s 0] i 0.0
. Total INVEStEd @SSELS.........ceiecececececccceee s s e e s e e enenenenenenenenenenenenenees | eenennn0,505,781 | .........100.0 | .......... 40,505,781 | .o 0 | 40,505,781 | ......... 100.0
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Annual Statement for the year 2016 of the American Mutual Life Association

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 Of PHIOM YEAT.........coiuiiieicieieieie ettt bbbttt bbb s bbbt bs s

2. Cost of acquired:

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

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

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et

4. ACCIUAL OF QISCOUNL. .....ouveieieicieiicteie sttt st e84t s R84 R84 404 s AR bR bbbttt en

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i,

Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes
Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e

Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt
9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et

11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens
12. Deduct total NONAAMILEEA GMOUNLS...........cccoiueieieieesitecee ettt bbbt bbb bt s s bbb b b st b e e s e bbb st b b s et s st nss st

13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7 ...ttt es bbb s8££t

Accrual of discount

L

Unrealized valuation increase (decrease):

A0 PAM T, COIUMN 121ttt bbb
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECtON 2, COIUMN 13........ itk
44 Partd, COIUMN Tttt

39,471,895

3,061,688

113,016

0

Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen
Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt

Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiiieieisctee ettt bbbt bbb bbb s st s s bbb s bbb bbb s bbb bbbt es bbb e st st

© N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st

20,749

2,358,020

256,397

9. Deduct current year's other-than-temporary impairment recognized:
9.1 PaME T, COUMN T4ttt 192,750
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R

192,750

10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas
11, Deduct total NONAAMIEA @MOUNLS.........ccceiierieieiesiseie sttt s bR AR s st

12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e

Si03

39,860,182

39,860,182




Annual Statement for the year 2016 of the American Mutual Life Association

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........ovuvevmerervces | crvrvvveverincrinnns 13,570,172 | oo 16,271,883 | ovvvoreerrinns 14,915,066 | ...ooovvvercrrinens 12,934,098
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TotalS...oerrseesnises | v 13,570,172 | oo 16,271,883 | oo 14,915,066 | ...oooovovivriinnnns 12,934,098
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereieiieeieieee | e, 1,130,742 | oo 1,233,067 | oo 1144728 | oo 1,120,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals 2849126 | .....cocoev 2,665,000
Industrial and Miscellaneous, SVO Identified 8. United States ...22,102,080 ...21,879,560
Funds and Hybrid Securities (unaffiliated) 9. Canada
10, Other COUMMIES......uourerurrerine [ cereenrsnrnesssisesssssssesssnesnees | ossesssssssssssssssssssssssssssssnsssns | soesssssessssssssssssssssssnesssnssnens | eesstsssessssnssssssssssssssssssnnees
11. Totals ...22,102,080
Parent, Subsidiaries and Affiliates 12, TOAIS.....coiviiereieeiieieeecereis | iesissens | esseesesssssesesessessssssssessnssssens | cresesessessesssssssssssssessessssessens | crossessessmssssessessssssesssssssnenns
13. Total BONGS......comrerseeensrnnns | onveeecninsieeins 39,246,734 | ..oovvvriiincnenns 43,077,213 | oo 41,011,000 | ..o 38,598,658
PREFERRED STOCKS 14. United States..........occvevvveeees | covverereriiesrineneinns 551,350 | .ooevverrrerieneinne 543,630 | oo 551,350
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TotalS...ocveiirriscrieisnies | v 551,350 | ..oovrrnncriininineninnn: 543,630 | ..o 551,350
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | ccccovvverrerrennnns 551,350 | ovoverreericeieia 543,630 | oo 551,350
COMMON STOCKS 20. United States........ccveverererernes | covverenerinerinerierienens 62,100 | .o 62,100 | oo 62,100
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23, TOtalS....oocreerrersrieserrnenieennes | v 62,100 | .oooovevrnecrerirneninnns 62,100 | ..oovvrrrererrincninnns 62,100
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common Stocks......... | ccocvciiciicniiiiiinnies 62,100 | oo 62,100 | ..o 62,100
26. Total STOCKS...ureresmumsrmssnssnss | covvveeciieinenriienannd 613,450 | ..o 605,730 | oo 613,450
27. Total Bonds and Stocks...... | ....cccccouvvenren. 39,860,184 | ...oovvverrriicnenns 43,682,943 | ..o 41,624,450
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Annual Statement for the year 2016 of the American Mutual Life Association

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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 10.7

9
Total from Column
6 Prior Year

10
% from Col. 7
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

4.7

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

Totals

......................... 29

......................... 2.9

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




Annual Statement for the year 2016 of the American Mutual Life Association

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

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
NAIC Designation or Less 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)

432,003 | ...ccovvvenn. 307,065 |....ccoon. 1,824,539 | ....cceoouve. 350,000 .99 ST O 2,913,607 [ I 3,567,090
4,733,052 |.... ...4,679,504 |.. 2,925,596 ..1,255672 | .. ...13,893,824 | ... ....35. ...13,881,278 | ...
11,662,000 | ... 299,500 | . ....904,656 ..600,000 | .. 3,466,156 | ... ..1,362,000 |...
....300,000 | ... ..786,442 | .. ..1,086,442 |... 300,000 |... .08 |. .
300,000 300,000 600,000 N 300,000
107,250 107,250 . ....0. 107,250

..300,000 |..

............... 7,534,305 21,767,279 . ....50. 21,767,279
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Annual Statement for the year 2016 of the American Mutual Life Association

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

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
NAIC Designation or Less 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
10.1 583,698 |.....cccrveen. 3,196,122 | ...coovvennes 8,461,803 |...covvvvne. 7,675,684 | ..o AT5,755 | 0 i 20,393,062 | oo 52.0 | oo e XK [ XK [ 20,393,062
300,000 |..ccovvennens 4,733,052 | ..o 4,679,504 |..cooovvrnne. 2,925,596 |..ccoorerrn 1,255,672 | oo i 13,893,824 | ..o, 354 | XX [ e XK [ 13,893,824
1,662,000 | .... .299,500 . ..3,466,156 ..3,466,156
................. 300,000 | .................786,442 veeerneennens 1,086,442 ceverennenn 1,086,442
................. 300,000 .0 poo—_ 00X ] rereeeennenn.300,000
..107,250 0 107,250 107,250

.10,298,424
Line 10.7asa % of Col. 7.........

14,227,249 | ..

39,246,734

Total Bonds Prior Year

.300,000 | .
.300,000 |..

............. 10,482,608

1,648,766 | ...
300,000 |...

................. 443,520

1,956,016 |....

............. 22,765,270
.13,881,278

............. 22,765,270

................. 600,000

....13,881,278 |..
..1,362,000 |..
..... 300,000 |..

Line 11.7 as a % of Col. 9.

413

16,059,018 |..

Total Publicly Traded Bonds

............... 3,196,122 |..............8,461,803 | .............7,675,684 | ....ooooereeeeie 75,755 | oo | reeeeenn 20,393,062 | oo 52.0 | 22,765,270 | e 58.5 el 20,393,062
............... 4,733,052 |...............4,679,504 |...............2,925,596 |...............1,255,672 weeernennn 13,893,824 | reernnnnnn 13,881,278 v 13,893,824
1,662,000 | .... .299,500 904,656 ...600,000 |.... . ..3,466,156 1,362,000 . ..3,466,156 |..
................. 300,000 | .................786,442 cevneneennnen 1,086,442 S— (0] X0[0[0 ceerrenennenn 1,086,442
................. 300,000 rerereennnens.300,000
................. 107,250 ceoneeneennennn 107,250

12.7 TOAIS...vveeeeire sttt ensnsent | seessessessanens 883,698 |............. 10,298,424 |.............14,227,249 | ............11,505,936 |.............. 2,331,427 | oo 0.....39,246,734 | ..................... 7000 |.............38,908,548 | ...................100.0 |..ooroevvnn 39,246,734

12.8 Line 12.7 as a % of Col. 7..... 2.3 ..26.2

12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10..........cocoevvvvvees | covrereeereeerenee. 2.3 | i 26.2

13. Total Privately Placed Bonds

13.8 Line 13.7 as a % of Col. 7..... .0 . 0. .0,

13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10...........cccccoeveer | covvrvrveiiiiiniennnn0.0 | ool 0.0 |00 | i, [OX0 ) 0.0

(@) Includes $ 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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

Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(c) Includes§$.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*' means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§......

.05

NAIC 2§........

0; NAIC3S§........

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

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

NAICES......... 0.



Annual Statement for the year 2016 of the American Mutual Life Association

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 ...583,698 |. 2,764,119 | ... 6,965,984 |. 2,923,512 |... 113,237,313 14,841,232 13,237,313 |.

1.2 Residential Mortgage-Backed SECUNHIES...........cccvvveueiirrnierseeeins e .
1.3 Commercial Mortgage-Backed Securities..... . .
1.4 Other Loan-Backed and Structured SECUMHES............uueeeererrneinimeiriins [ereersrssissisensesnessinns [T SRR [T
.............. 2,764,119 |..............6,965,984 |..............

............ 14,841,232

............ 13,237,313

All Other Governments
2.1 Issuer Obligations
2.2 Residential Mortgage-Backed Securities...
2.3 Commercial Mortgage-Backed Securities
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

........................... 0 [evveee XXX | i)

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

.......... XXX
.......... XXX

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




Annual Statement for the year 2016 of the American Mutual Life Association

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

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

Total Bonds Current Year

60IS

10.1 Issuer Obligations............cocrvvverrreirunn.

10.2 Residential Mortgage-Backed Securities

10.3 Commercial Mortgage-Backed SCUTties...........covevnrrvrrernrnircrieiinns | verernenerinisrinenen0 | e, LV (V1 O LU 0 [ ceeeee XXX e [0 00 |t XXX e e XXX s | e (01 0

10.4 Other Loan-Backed and Structured SECUMtIES...........orvvrvrereereneeirrnee | cervrererisiieneinen0 [ i, (0 {01 N (01 N 0 | oo XRX e | vrveeeiiesieieienen0 | 000 | XXX e e XX | e {1 0

10.5 SVO Identified FUNDS........coorveererrenirirriressncinereieenenneseessneseneenenns | seeneeeeee XK eirnisnnnes | oovennenns 0.0, S PO, S [ XXX [ e XXXrrerrnrns [ ernrrnmenernsnnnnnennn0 o0 | 00 | XXX [ e XXX e | e (L I 0

10.6 TOAIS. ..ot sssesasneens | sensesinsenses 083,098 [ 1eiiriiiinns 10,298,424 | ............ 14,227,249 | ............ 11,505,936 |.............. 2,331,427 | o0 00000000.39,246,734 | 10000 | XXX e [ XXX [ 39,246,734 | ..o 0

10.7 Ling 10.6 85 @ % 0f COl. 7. ssnissessessnssnsssessnsnens | onensnensnesssssssse@ed | onessessesssssssssens L [ 36.3 [ s 29.3 | s 5.9 [ iiiiiiennnn0.0 | i 10000 [ XXX e XXX | e XX K i | i 1000 | oo, 0.0
Total Bonds Prior Year

11.1 IssU€r Obligations...........ccccevveieenieierieieeeneeiseeneesssneessssnenns | cenvennienees 1,923,002 | i 6,495,567 |............ 16,058,511 | ............ 12,166,997 |...coovvve. 2,228,372 | .......... ) 0.9 GRS DR ) .9 N PO ).0.0 RN R 38,472,500 | .ovvvverreieiine 98.9 |.coinne 38,472,500

11.2 Residential Mortgage-Backed SECUMLIES. .........cvvveirinieieisiiiriiinnes | ereieissienesssseneens | covnissesesnsensenns 507 | oo 264,377 |.ooveeernnns 171,164 | e [ e ) 9.9 G DI ) 0.9 R PR )09 G IR 436,048 | .oooiveeeinne (I T I 436,048

11.3 Commercial Mortgage-Backed SECUMIES...........cvuerriurierninirereinns [ [ v | cevisinesesiesnesesesnns | oessessssssesesessssineses | sneeessessnssnesneesenns | seerereees ), 9,9, CORNINN O )9, SO IO XXX evevnen | e (0 0.0 [ o | v

11.4 Other Loan-Backed and StruCtured SECUMHES............eirrreeiiririeiienes [ rerreeiensissensinsinns | ernneeeenssneeessinsessess | eeveessseseenssnssnssssnsnns | seessesnsssssessessssssessns | sesssssssessesssssssesessesns | seseeen ) 9,9, NN DR ) .9 RN PR ) 0.0, GO I (0 0.0 [ eirerrereiernrireiiens e

11.5 SVO Identified FUNDS........ccoooverrrerinrnrirririnnnenniensnneieesnnneseesnnes | senneese X eiriisnnnes | ereenee e XXX e | onreene e XK [ e XK [ e XK [ v D0, S P L. S P PO, S P . S XXX oo e, D00, S P XXX............

118 TOAIS..... ettt sttt ees | eesneseseenens 1,523,052 |............d 6,496,074 | ............ 16,322,888 | ............ 12,338,161 |.cocoveenne 2,228372 | ..o ). GO DR )., S IR ) 0.0 N S 38,908,548 | .....covovrerenn 100.0 |.coeorenee. 38,908,548 | ..o 0

11.7 Ling 11.6 85 @ % 0f €Ol 9. snnens | enesneseesnsenasneees 3.9 | s 16.7 | oo 420 | s 3T | s 5.7 | . S P 0.0 S .S S 100.0 |..oooneenas D00, S 1000 | oo, 0.0
Total Publicly Traded Bonds

12.1 Issuer Obligations 883,698 |............10,298,424 | ...........1 14,227,040 |............11,299,040 | .............. 2,205,672

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
128 TOAIS....veceeee ettt nsnns | sesnssessanenes 883,698

.125,755

XXX. XXX... XXX. . XXX.
14,227,249 | ............11,505,936 |.............. 2,331,427

12.7 Line 12.6: @58 % OF COl. 7...ovvecreeecescte e | oerevssseesesesesnnns 2.3 ....36.3 B[ 5.9
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10..............cocoeveverererereres | covreeieccnenne. 23| 262 | 363 | 293 | 5.9
Total Privately Placed Bonds

13,1 ISSUET ODBlIGAtIONS........cvviicieieiiieie e ssseisnes | cereesesssesssssesessssesnns | cresessssssessssssssssesesens | cnsesssesssnssesessssessnnns | esssssesessssesessnsesessnses | senseessssssesenseesessnnns | seresens XKurernnneenes | wvererennenssnnnnerernnnns0 | vvveieisnrersinnenend0000 | e [0 0.0 [ 9,90, COT IR 0
13.2 Residential Mortgage-Backed SECUMEIES.........ccoiueuriirniinrieeiiiies e | s | cinenseessnnssssssennnns | eosnnssssssessssssssnnses | svsssessnssesnsesessssnnes | serenrns XXKurennnnens | wvveenenesnnnnrerernns0 | vvveveeniereinnennn 0000 | v [0 0.0 [ 9,9, GO IR 0
13.3 Commercial Mortgage-Backed SeCUrities..........oovrerreeinrereiiennnns O | e [0 0.0 { v D90 O T 0
13.4 Other Loan-Backed and Structured SECUMHES............crurrreiiirieieiienis [ rrrireieinsissieeinseis [ ernneeeinsnseesssnsenens | eveensesensssnsensessnnns | seiessesssssssessesssnsenses | sersessesssensessnsseseens | soenreens XX Kunrrerrernnns | ervesnsnsensnnienneens [ o000 | v (0 0.0 { e ) 0,0 GO IO 0
13.5 SVO Identified FUNAS........cccorerrrierreierireenisiennnneessseenensenes | ennreeense X Kerrreennennns | eernnnee XK evevnrnriens | eveeneee XK eieiininns | evnneeese XK s | e e XXX v [ vnerisisssnisnissnsninns | vevsnesnissssnsnnennnens | iecvvieieisinninnnd0.0 [ 0.0 ST I D0, S P D S [P 0
1318 TOAIS....ve ettt 0 ] s O 0.0 [ D00 O IS 0
13.7 Ling 13.6 @5 @ % Of COl. 7...ovvonerieieeeeseeisciseiseiss st sstsessessnns | vvssesesssssessnnenees 0.0 | o 0.0 [ oo 0.0 | oo (00 0.0 | o 0.0 | oo (0 ) 0.0 N S ) .0 S I ) 0.0 S IS XXX ovvvvees [ v, 0.0
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10.......cccovrrrenrnmnriniinne | covenmerseisiennnenns 0.0 | oo 0.0 | oo 0.0 | oo 0.0 | oo 0.0 | oo 0.0 | oo 0.0 | PO, S ., S .0, S P 0.0 S 0.0
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Annual Statement for the year 2016 of the American Mutual Life Association

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. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati
912803 AQ 6 |US TREASURY STRIP ....26,922 |...100.000 32,628 1,100 | oo e | v | s [ s 06/01/2012. | 02/15/2019.
912810 ED 6 |U.S. TREASURY BOND.........cccocuuummces . .458,172 |..117.328 . 367,368 (6,768) | ..o | oo | oo 8.125 |..... 7.741 |FA...... . 08/01/2003. | 08/15/2019.
912810  EL 8 |U.S.TREASURY BOND.......cevuniiierimriiniininriseiinsiesienississsisssisessenssnsnns | vovenen | or | covvesniens | conevnnensd [ v 1,350,625 |...128.063 | ..............1,280,630 | .............. 1,000,000 | ...cccovvveee 1,089,529 [ ..o | ererrenns (18,216) [ .ovvvvrerrvrvrins [ v [ e 8.000 |...... 7.343 |MN......| oo 10,082 | ..o 80,000 |08/21/2002. | 11/15/2021.
912810 EL 8 |U.S.TREASURY BOND ...1,349,375 |...128.063 | ..............1,280,630 | .............. 1,000,000 | ..cccovvennne 1,089,956 | ..o | cereri (18,312) [ oo | e | e 8.000 |...... 7.340 [MN...... 10,082 .80,000 | 10/17/2002. | 11/15/2021.
912810 EM 6 |U.S. TREASURY BOND.........ccocvvummeee . 344,094 |..127.516 | ................350,669 | ....... 275,000 295,440 (3,872) [ oo | e | e 7.250 |...... 6.748 |FA...... verer 19,938 | 10/08/2003. | 08/15/2022.
912810  EM 6 |U.S. TREASURY BOND.........ccooviiiimmiimniiinciisnnniissnissssessssessnsesssssssnssnnnnes | wovenee | oo | convvvnnnns [ ervvevenen T | i, 248,625 |..127.516 | ................255,032 | ... 200,000 215,030 (2,652) [ oo | e | e 7.250 |...... 6.743 |FA.....| oo 5,482 | L. 14,500 | 04/20/2004. | 08/15/2022.
912810 EN 4 |U.S.TREASURY BOND ..654,688 |...130.578 | ................652,890 | .....ccooooumnues 500,000 545,124 (7,644) | ..o | e | e 7625 |..... 6.994 [MN...... .38,125 | 08/21/2002. | 11/15/2022.
912810 EN 4 |U.S.TREASURY BOND . ..655,000 |...130.578 | ................652,890 | ...... 500,000 545,264 (7,856) | ..oovvevriiinnii | e | e 7.625 |...... 6.992 |MN...... v 38,125 | 08/21/2002. | 11/15/2022.
912810  EQ 7 |U.S. TREASURY BOND.......ccccosriiimririrnrirenisnenissnsisnssessssisssssisssssssnnssnnnees | woveeee | oo | conevvnnnee [ evvveneen T | i) 602,031 |...124.969 | ...............624,845 | ... 500,000 532,892 (4,998) 6.250 |...... 5.864 |FA....| ... 11,815 | .. 31,250 | 03/13/2003. | 08/15/2023.
912810 EQ 7 |U.S. TREASURY BOND. ..559,063 [...124.969 | .................624,845 | ................ 500,000 519,855 (2,978) | oo | e | e 6.250 |...... 6.011 |FA...... .31,250 | 10/30/2003. | 08/15/2023.
912810 EQ 7 |U.S. TREASURY BOND. . . ..220,000 |..124.969 | ................249,938 | ...... 200,000 207,633 (1,184) | oo | e | e 6.250 |...... 6.020 (FA...... .12,500 | 05/11/2006. | 08/15/2023.
912810  ES 3 |U.S. TREASURY BOND.......cocosmiuimrriiririnrerinseeissssissesissssisssssssnssssnssinenees | woveeee | oo | cenevvnenns [ eenvoneeen T | i, 982,266 |...137.500 | ..............1,031,250 | ......ccccco... 750,000 | ... 833,250 [ ...oovverrerirreiiiens | e (10,644) | ...ovveverienii | e | e 7.500 |...... 6.751 [MN......| .ccc.......7,089 | ......ece. 56,250 | 01/09/2003. | 11/15/2024.
912810 ET 1 |U.S. TREASURY BOND. ..1,994,063 |...139.297 | .............2,089,455 | .............. 1,500,000 | ...coovveeee 1,681,413 [ .o | e (22,200) [ ..ovvvrerreienins [ e [ e 7.625 |...... 6.802 |FA....... s 11/21/2002. | 02/15/2025.
912810 EW 4 |U.S. TREASURY BOND. . 129188 | ...ooirnn322,970 | ... 250,000 263,082 (1,440) | oo | e | e 6.000 |...... 5702 [FA.....| oo 5871 | e 15,000 | 04/02/2004. | 02/15/2026.
912810 EX 2 |U.S. TREASURY BOND........cccoeuvvrmnues ..136.828 | oo 1,368,280 | ...ooovvvvneee 1,000,000 | ..ooovvernne 1,096,859 | ...oovverrrirerriiens | cevrrir (10,008) [ ...ocvveverrernriins | e | e 6.750 |...... 6.154 [FA.......| 25,521 | e 67,500 | 02/18/2003. | 08/15/2026.
912810 FA 1 |U.S. TREASURY BOND. ..136.000 | .................408,000 | ....... 300,000 332,897 (3,084) | ..o | s | e 6.375 |..... 5.745 |FA....... .19,125 | 06/27/2003. | 08/15/2027.
912810 FA 1 |U.S. TREASURY BOND. . ...136.000 | .................408,000 | ....ccocevnenn. 300,000 331,766 (2,980) [ ..ooerueeerrerins | e | e 6.375 |..... 5.765 |FA...... e 19,125 | 07/03/2003. | 08/15/2027.
912810 FE 3 |U.S. TREASURY......cccooovvmmmriiinririnnienas .129.328 | 355,652 | ....... 275,000 283,853 [(4G3:)] [ OSRURO RORIN P 5.500 |...... 5328 |FA......| oo 5,718 | 15,125 | 11/29/2004. | 08/15/2028.
912810 FF 0 |U.S. TREASURY BOND. 127172 243,000 244,496 (125) [ covooercceeenes [ e | o 5.250 |...... 5218 [MN..... 12,758 | 08/24/2004. | 11/15/2028.
912810 FF 0 |U.S. TREASURY BOND. .127.172 200,000 203,704 (312) 5.250 |...... 5.155 [MN...... .10,500 | 11/05/2004. | 11/15/2028.
912810 FG 8 |U.S. TREASURY.... ..127.750 275,000 291,219 (1,384) | oo | e | e 5.250 |...... 4.958 |FA...... 114,438 | 12/22/2009. | 02/15/2029.
912810 FG 8 |U.S. TREASURY.... ..127.750 130,000 137,760 (648) 5.250 12/23/2009. | 02/15/2029.
912810 FP 8 |US TREASURY ..133.172 ....750,000 833,954 (5,964) [ ..oovvouvvrrverins | v | s 5.375 12/09/2010. | 02/15/2031.
912833 KN 9 |U.S.TREASURY ZERO COUPON.........ccocooemrrirmeiienniiennrienerisnesisnnsisnnsinnns | wovenee | v | cenevrennne [ eenveveeen T | i 148,881 [ L 99.511 300,000 293,571 ..10,920 10/03/2003. | 08/15/2017.
912833 KP4 |U.S.TREASURY ZERO COUPON........coevurrirrirrrinirienierisiisniienienienennnies [ evenes | oo | ennienenne | cvevivenens [ i 148,167 | 99.174 300,000 290,127 .10,920 12/30/2003. | 11/15/2017.
912833 KU 3 |U.S. TREASURY STRIP........cccooiirriimmriiinniiinniisnnissnissnssssssssssssssssssnssnns | ovnnes | oo | cenvinsnnns [ eenevenen T | ciiiininnn.99,546 [ 97.364 200,000 184,638 12/29/2004. | 02/15/2019.
912833  LQ 1 |U.S.TREASURY STRIP................ 158,574 |..... 84.503 ....300,000 230,144 12/11/2009. | 02/15/2024.
912833 QB 9 |US TREASURY STRIP ..187,360 263,864 s 12/09/2010. | 11/15/2027.
0199999. U.S. Government - Issuer Obligation: . 14,510,732 | XXX | ..........15,822,613 | ...........12,532,600 | .......... 13,237,313 | oo 0. (80,866) 0 0 XXX XXX XXX | .......209,818 | ........765458 XXX XXX
0599999, Total = U.S. GOVEIMMENL. ...vvouureruaiessiressiasssesaessesssessssesss sttt | cersnnneons 14,510,732 | XXX | ..........15,822,613 | ............12,532,600 | ........... 13,237,313 [ oo (V)] (80,866) 0 0 XXX XXX XXX | s 209,818 | ........ 765,458 XXX XXX
All Other Gover ts - Issuer Obligation
36202D 5R 8 |G.N.M.A. Il POOL #3556 12188 | 56,637 | ..ococvveriins 50,745 51,338 184 | oo [ [ 5.500 |...... 5.398 |MO-20 06/07/2004. | 05/20/2034.
36202D BY 6 |G.N.MA. Il POOL #2755... . L A16.789 | 5418 | 4700 4,868 28 | e [ s [ e 7.000 |...... 6.695 |MO-20 06/01/1999. | 05/20/2029.
36202D FG 1 |G.N.MA.II POOL #2867.... 21,793 1..108.629 | e 1,949 | 1,807 | 2,557 110 [ oo [ e | 7.500 |...... 5.054 |MO-20 12/28/1999. | 01/20/2030.
36202D MR 9 | G.N.MA. I POOL #30B8..........ocverrieriiiinniierienisssissiisssiesienisnesssssesssnnnes. | evveens | o [eoverrnnens | vnrevene | v 12,935 |..116.754 | .cooceveeenn 14,510 | 12,501 | e 5911 (1,342) | oo | e | e 6.500 |....16.561 |MO-20 10/17/2002. | 04/20/2031.
36202D RX 1 |G.N.MA.Il POOL #3202... ...52,381 |...116.844 24,226 (4,953) | ..o | e | e 7.000 |...16.699 | MO-20 02/08/2002. | 02/20/2032.
36202D S5 1 |G.N.M.A.Il POOL #3240... . ...23,324 |...117.668 10,272 (2,493) | ..o | e | e 7.000 |....38.117 | MO-20 05/01/2002. | 05/20/2032.
36202D  TT 8 |G.IN.MA. Il POOL#3262.........coomirviiniineiinneiisssisneissssissssssssssssnssnnsns | eovine | oo | ovenniinne | conneneeens | o 24,003 |..116.945 | ............... 26,579 | .ooooovnnvn 22,884 | i 4,268 (KO£ U DU I 7.000 |...45.214 |MO-20 07/22/2002. | 07/20/2032.
36202E  FP 9 |G.N.M.A. I POOL #3774.... . 111.957 44,808 3 ORI ORI IOV 5.500 |...... 5.430 |MO-20 11/01/2005. | 10/20/2035.
36202E  PX 1 |G.N.M.A. Il POOL #4038.... . ...100.158 19,898 3 | i | | 5.500 |...... 5.492 | MO-20 11/13/2007. | 10/20/2037.
36202E S8 3 |GIN.MA ITPOOLHA143.......ooceceeceeseeseseses s 108813 | 84,355 | ..o 77,893 77,966 341 | e | e | e 5.000 |...... 4.977 |MO-20 05/22/2008. | 05/20/2038.
36204  HR 5 |G.N.M.A. POOL #372940 ...100.000 182 W82 | 209 8 | e | s | e 6.500 |...... 5122 [MO-15 | ..o | e 1] 02/15/1994. | 01/15/2024.




Annual Statement for the year 2016 of the American Mutual Life Association

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

1’0l

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. Rate of | Rateof | Paid Accrued During Year | Acquired Date
36213Q Z2 8 |G.N.M.A. POOL #561561 ...116.285 13,659 (1,392) [ oo | e | e 6.500 |...... 9.731 09/24/2001. | 08/15/2031.
36291E AW 1 |G.N.M.A. POOL #625621... ..112.938 44,989 (133) | cevererrrinrinens [ e [ e 5.500 |...... 5.506 12/01/2003. | 12/15/2033.
36295F GE 8 | G.N.M.A. POOL #668997... ..112.027 27,891 42 | | | 5.500 |...... 5.489 05/14/2007. | 04/15/2037.
0699999. All Other Governments - Issuer Obligation XXX | e 449,270 | i 401,498 | i 332,859 | .o 0] e, (12,601) 0 0 XXX XXX XXX XXX
All Other Gover ts - Other Loan-Backed and Structured Securities
0999999. All Other Governments - Other Loan-Backed and Structured Securities.. 0 XXX 0 0 [ (O I 0 0 0 0 XXX XXX XXX XXX
1099999.  Total - All OthEr GOVEMMENES. ... vvuuesersserssseesssrsssesssess s sees s ettt | enbsssnssnnssaa 404,334 XXX | s 449,270 [ .o 401,498 | .o 332,859 | .o (V)] (12,601) 0 0 XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligation
09088R  VF 0 |BIRMINGHAM AL.......oiviriimeriiinerieriesisseessssssssssesiesessesssssssssssessessssesssnens | sevees [P I (. 1FE| oo 127,419 |..110.532 | oo 138,165 | oo 125,000 | ... 125,834 (264) | evvoererineinens [ e [ e 5.650 |...... 5.613 12/30/2010. | 02/01/2025.
159195  SE 7 | CHANNELVIEW TX...ooiiiiiiieiieiciniinciesisnsissiesesisseenssssssssnssesssssssenessnns | onnne | o | cerveeen | s 1FE .127,875 |...109.408 136,760 ...125,000 | ... 125,943 (288) | eveverererineirens [ e [ e 5.576 |...... 5.534 03/17/2010. | 08/15/2028.
244127 XN 1 |DEER PARK TX . [P IR IOV 1FE| .. .127,625 |...109.000 | ... 136,250 ...125,000 | ... 125,854 (276) | evevvererireriens [ erveereriseirerirenns [ e 5438 |...... 5.401 07/21/2010. | 02/15/2029.
561144  CL 8 | MALHEUR COUNTY....coosiiiiimiiirieisensseiseesesssssssessses s ssssssssssessesssssenas. | soeees [P ISR IOV 1FE| oo 129,093 |..116.121 | oo 145,151 125,000 | ... 127,553 (240) | ceverrererineinens [ e [ e 5.584 |...... 5.472 07/28/2010. | 06/15/2027.
63165T AR 6 [ NASSAU COUNTY NY...ooiiiiiiriieererisisisesieissssssesssssssssessssssssessssssnsssssenss | seneres [N [T I 1FE .130,774 |...112.065 140,081 ...125,000 | ... 128,164 (B60) [ 2eerervrerrrreerens | cerrereerrnnrneeeninee [ s 5.375 |..... 5.242 09/21/2009. | 10/01/2025.
940157 RF 9 | WASHINGTON SUBN SAN. DIST......ccririmiemrinrrienrenisneeseessssssessesssssesssnsns | weneees [P ISR IOV 1FE]| .. ..123,536 |...106.355 | ... 132,944 ...125,000 | ... 124,641 LT ORI USRI PPN 5.000 |...... 5.014 12/23/2009. | 06/01/2027.
975672 5V 4 |WINSTON SALEM NC......cooviiiieiriiisiiieissieierssiseesssisssssienssssssessssssens | sevenes [ I (. 1FE| oo 122,862 |...108.190 | ..ocoovvvrrennee 129,828 120,000 | ... 120,990 (288) | ovvveerreisrirens [ e [ e 5.650 |...... 5.604 06/22/2010. | 06/01/2032.
97705L WP 8 |WISCONSIN STATE........ccommrrmrrrerireererienrnersesssseesesssssssnsenssessssssssssnesses | eonneee | o | voverereres | e 1FE ...108.030 135,038 ...125,000 | ... 125,933 (300) | eveveermreeerrens [ e [ e 5.300 |...... 5.261 09/21/2009. | 05/01/2027.
977123  ZG 6 |WISCONSIN STATE TRANSPORTATION N T 1FE] .. ..111.080 | .... 138,850 ....125,000 | ... 125,832 (264) | ovveveiennninnns [ [ 5.500 |...... 5.464 . 12/02/2010. | 07/01/2026.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations s 1,144,728 XXX | s 1,233,067 | oo 1,120,000 | ...ccoeveeee 1,130,742 | oo 0 (2,124) 0 0 XXX XXX XXX | o 15,752 | veoee. 61,059 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession .. .. 1,144,728 XXX ] s 1,233,067 | oo 1,120,000 | ............. 1,130,742 | oo 0 (2,124) 0 0 XXX XXX XXX ] e 15,752 | .......... 61,059 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
31331Q  KY 2 1 ..586,084 |...124.169 | .................651,887 | ....... 525,000 | ... 559,720 (3,458) [ ..oovvereeerrerins | v | s 5.770 .30,293 | 05/13/2009. | 01/05/2027.
31331V HD 1 1 ..815,800 |...118.716 800,000 | ... 808,716 (924) ......5.300 42,400 | 06/02/2009. | 08/25/2026.
31331Y K9 0 1 772,616 |...117.937 ....760,000 | ... 767,899 (636) | vvveerereeriiens [ e [ 5.270 140,052 | 07/21/2009. | 05/01/2029.
3133XE XR 5 . ] 1 274,576 |..123.233 | .................326,567 | ....... 265,000 | ... 271,996 (1G1510) 1 SOOI FUOPORRRRTRIO DY 5.125 .13,581 | 11/18/2009. | 03/14/2036.
880591 DM 1 | TENN. VALLEY AUTHORITY .....ooiiiiiiiiiinniisiimisisnsssssssssssssessnssssssssssssssssnsssees | sernes e 1 ..400,050 |...141.927 370,209 (4,116) | oo [ [ 7125 .22,444 | 09/22/2009. | 05/01/2030.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations 2,849,126 XXX cerennnnnn2y065,000 | e 2,778,540 | oo 0 (9,494) 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdlwswns - Residential Mortgage-Backed Securities
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... .. 0 XXX 0 { ] I [ I 0 0 0 0 XXX XXX XXX | a0 | i 0 XXX XXX
U.S. Special R ‘ & Special A 1t Obligations and all Non-Guaranteed Obllgatlons of|A ies and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ .. 0 XXX 0 0 [ (V1 IS 0 0 0 0 XXX XXX ] XXX [ 0 [ 0 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligati of| Ag | i | and Autlhorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities .. s 0 XXX 0 [\ (U I 0 0 0 0 XXX XXX XXX | i (O P 0 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ [ETR PO 2,849,126 XXX s 3,271,574 | v, 2,665,000 | ..oooornee. 2,778,540 | oo 0 (9,494) 0 0 XXX XXX XXX | s 44,017 | ... 148,770 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R  AG 7 [AT & Tuiieisrieesi ettt essenssssesssssensssnsnine | coenne | o [ vvenerenes | vevens 2FE | i 348,600 |...115.046 | ....cccoouvneer 345138 | ....... 300,000 | ... 300,000 | ..oovverrierierierins | e (48,600) [ ...vvverererereris [ v [ e 6.300 |...... 6.300 | JJ....... 12/28/2016. | 01/15/2038.
00206R  CP 5 | AT & Teiiciieiieeine ettt bbb ssssss st sssnsssssnsnnns | eonnnns | o [ seensnenes | oevens 2FE 289,350 |.....95.447 | ....cc.........286,341 | oo, 300,000 | ... 300,000 10,650 | vevneeaerreriens [ erreerreineiineiiieees [ e 4500 |...... 4500 |MN...... 12/06/2016. | 05/15/2036.
013817 AJ 0 |ALCOA [P [FOUPOORS VR OPPRORPOTR IOV 3FE| .. ..313,395 |.....10.030 | .................315,090 | ....... 300,000 | ... 300,000 . (13,395) [ oo [ e [ e 5.900 |...... 5.900 |FA....... . . 12/06/2016. | 02/01/2027.
020002 AU 5 | ALLSTATE CORP........cccvtrumrrierirrireesssssssiesissessesssssssessesssessssssssssssssssesssnss | connees | o | severeenes 1 2FE| i 105,500 |...112.862 | .coovvreerrn 112,862 | o 100,000 | ... 104,780 (240) | ceververeeineiens [ e [ 6.500 |...... 6.203 |MN...oc. | wooerrcrinnns 819 | 6,500 | 01/27/2014. | 05/15/2057.
02360X AM 9 | AMERENERGY GENERATING FSSSTOUUOPURTIURURPIURTUPRRPTOR EUTSOTRN DU RSSO 1] BFE | oo 303,375 |.....35.750 | covereierernnn107,250 | oo 300,000 | ... 107,250 | cvooevveneineiierenes | e | i 192,750 | oo | e 6.300 |...... 6.300 |AO...... | e | i 18,900 | 11/17/2010. | 04/01/2020.
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03523T AV 0 |ANHEUSER-BUSCH........cooiiiiiiiiiriiiieiisceiiseeiesssiesesisssiessisssiessiennes | cereees .107.933 | 323,799 | 300,000 300,000 [ ooouevererireniirens | e | e | e | e 5.000 |...... 5.000 [AO...... 09/03/2010. | 04/15/2020.
04273W  AB 7 |ARROW ELECTRONICS........ccoooorriiimriinniinniisneiissssisnssesssscsssssssssssnnsens | oo ..105.804 | ............317,412 | ....... 300,000 300,000 [ ..ooovverriiinniiinns | e [ e [ | 5125 |...... 5125 |MS...... 11/19/2010. | 03/01/2021.
05990K  AC 0 |BANC OF CALIFORNIA..........coooriiiiriireniereiieseeisesisssiesssiessseessseessisens | cereees . 199,250 |..... 99.500 | ..cccvieeernnn 199,000 | ... 200,000 199,397 84 | i | e | e 5.250 |...... 5.266 |AO...... . 03/31/2015. | 04/15/2025.
06051G  EC 9 | BANK OF AMERICA.........cccooviviiiriiniiniriesieninsiississiiesiessssesssississessnssns | onnie | oo | veveenniens | evven 2FE| oo 313,452 [..109.341 | ................328,023 | ....... 300,000 305,052 (1,440) 5625 |...... 5532 |ddeives | v 8,461 | 16,875 | 02/18/2011. | 07/01/2020.
079867 AW 7 | BELLSOUTH TELE.......coiviiiiiireieceieceesneeissneisesssssnsessssssssssssssssssnssnnnens | veeee | oo | coneveneene ] [ e 2FE ..275,250 |...108.560 | .................325,680 | ....... 300,000 300,000 [ .oooevererirenniriens | e [ e | e | e 6.375 |..... 6.375 |JD....... 119,125 | 02/25/2009. | 06/01/2028.
084423 AS 1 |W.R.BERKLEY CORP........ccevmriiiiirinrinniissiisiienississsississsiesissssensissis | e | o [ eeeereneen | s 2FE| .. ..300,165 |...106.608 | ................319,824 | ....ccooeouunnnes 300,000 300,000 [ voouevererirenririens | cererieeneineneinenns | e | e | 4625 |...... 4625 |MS...... e 13,875 | 03/15/2012. | 03/15/2022.
093662 AE 4 | BLOCK FINANCIAL.........coovviiiriiniiineiisneiisneisseeessssissssesssssssssssssssssnssens | wvenes [ oo | coneviinnns | covens 2FE| s 309,450 |...105.695 | ................317,085 | ...... 300,000 300,000 [ ..ooovverriirnniiinns | e [ e [ s | 5.500 |...... 5500 |MN.....| oo 2712 | e 16,500 | 11/07/2012. | 11/01/2022.
107015 AA 7 | BREMER FINANCIAL CORP.........ccooiirviiriiieneiieneeieseriesesissessssssissssisssnsins | coviees | oo | vereiiins | ceneee 2FE ..300,000 |..... 94.617 | ..o 283,851 | L 300,000 300,000 5.200 |...... 5.200 |JD....... .15,600 | 12/30/2014. | 12/30/2024.
108035 AA 4 |BRIDGE BANCORP INC........ccooviriririiniineiienississsisssiesiesissssssssisssinesnes | eevnes | oo [ eovesniieens [ v 2FE| .. ..300,000 {...101.710 | .................305,130 | ....... 300,000 300,000 5250 |...... 5.250 |MS...... e 16,144 | 09/11/2015. | 09/30/2025.
118230 AJ 0 |BUCKEYE PARTNERS...........cooiiiiiiineniineiiieneiiensissseiseseisssnssssnsssssnssnnnens. | coviees | oo | woveeeiiine | cereee 2FE| oo 279,390 |...105.490 | .................293,262 | ....... 278,000 278,000 [ ...oovverivirenririens | cererieneineniinnnns [ e | e | e 4875 |...... 4875 |FA.....| e 5,644 | L 13,653 | 08/07/2012. | 02/01/2021.
12527G AF 0 |CF INDUSTRIES.......omiiiiriinreereeesnesissseisnesesnesssessessssssssssssssssssssssssnnsssns | snesees | o [ eevveneens | v 3FE ..304,656 |..... 85.821 | ..o 257,463 | o 300,000 304,656 | ...oovverrrrienniiinns | ceveeinneiinnniinnens [ e [ | 5.150 |...... 5.071 |MS...... 09/19/2016. | 03/15/2034.
126117 AR 1 [CNAFINANCIAL. ......oorverrierieriseiseessissiesissssssssssssssssesssssssssssssssssssensins | oevies | oo | evvenssienss | senes 2FE| .. ..303,000 |...111.007 | .................333,291 | ...... 300,000 300,000 [ ..o | e [ e [ s | 5.750 |...... 5.750 |FA....... . 10/13/2011. | 08/15/2021.
144285 AJ 2 | CARPENTER TECHNOLOGY CORP..........coovvvimrrimeriimnsiirsneeissnnisesessesesnene | cevines | oo | evereiiinns | oeeees SFE| oo 296,529 |...101.876 | .................305,628 | ...cccoooneirnes 300,000 300,000 5.200 |...... 5200 [JJocces | oo 7223 | oo 15,600 | 06/30/2011. | 07/15/2021.
14916R ~ AD 6 | CATHOLIC HEALTH INITIATIVES........cooviierimrniniinniseriieniseisssinniiseiienins | veveiee | oo | evvesninens [ e 1FE 310,779 |..... 88.637 | ..o 310,230 | ... 350,000 350,000 39,221 | o | e | e 4.350 |...... 4.350 |MN...... 12/22/2016. | 11/01/2042.
172967  HB 0 | CITIGROUP.......cooviiieiiiceiieceeieceiieseeiesesiesesisssisesisssssssssssssssssesssssssssssnnnes | covens | oo | veneiiiine | oereee 2FE]| .. ..267,550 |..108.419 | ..............271,048 | ... 250,000 250,000 [ .oooevererirniiens | e | e | e | e 5.500 |...... 5.500 [MS...... . e 13,750 | 04/02/2014. | 09/13/2025.
18683K  AD 3 | CLIFFS NATURAL RESOURCES.........ccooorvinniireniisnsisseisssessssssssssisnnnes | veeee | or | cevvviennns | cevens SFE| o 304,500 |..... 93.510 | .overierrenn 280,530 | oo 300,000 300,000 [ ..oooevennvinniiinns | v [ e [ s | 4.875 |..... 4.875 |AO...... | v 2,444 | ... 14,625 | 10/05/2012. | 04/01/2021.
201723 AJ 2 | COMMERCIAL METALS........ccoovimiiniiinniissniissssisssiessssssssssssssssssssssssnesns | wvenes | oo | coneviennns | eovens 3FE ...106.896 | .................320,688 | ....... 300,000 300,000 [ ..oooevereiinniiiens | e [ e [ s | 7.350 |...... 7.350 |FA...... .22,050 | 11/19/2010. | 08/15/2018.
205887 BN 1 |CONAGRA FOODS........cooiriiireiirerireniesesisesiesessesesisesssssessssssssssssssssnnes | wveees | oo | covevvenens | covens 2FE . L1090 | 333,270 | 300,000 300,000 [ ooouevererirrnrirens | cererieeneieeneinenes | e | e | e 6.625 |...... 6.625 |FA....... e 19,875 | 07/28/2015. | 08/15/2039.
209111 ED 1 |CONSOLIDATED EDISON CO. OF NEW YORK........ccoovvvimriimnieinniiinniiinnies | wvenes [ oo | ceveiiinnns | e TFE| 293,250 |...107.109 | ................321,327 | ....... 300,000 300,000 [ ..o | o [ e [ | 5.100 |...... 5100 |JD.ccces | v 671 | 15,300 | 05/10/2010. | 06/15/2033.
212015  AH 4 | CONTINENTAL RESOURCES.... ...100.706 | .................302,118 | ....... 300,000 299,500 1,250 [ oo | e | s 5.000 |...... 5.008 [MS...... .15,000 | 03/23/2015. | 09/15/2022.
237194 AE 5 | DARDEN RESTAURANTS.......ccommriuimmriimiriineisnsssssesssessessssssssssssssisssins . 102.944 | ... 308,832 | 300,000 300,000 [ voouvverrrirennirens | e | e | | 6.000 |...... 6.000 [FA....... .18,000 | 08/16/2013. | 08/15/2035.
244199 BD 6 |DEERE & COMPANY. ..119.639 | .................358,917 | ....... 300,000 309,428 (744) 5375 |....5.211 | AO...... .16,125 | 11/18/2009. | 10/16/2029.
263534 BG 3 |DUPONT ...120.617 200,000 200,000 ......6.500 .13,000 | 03/05/2009. | 01/15/2028.
26884L AB 5 |EQT. ..106.202 | .................318,606 | ....... 300,000 300,000 [ .ooovieeciinriiniiinis o | v [ [ 4.875 14,625 | 02/21/2012.| 11/15/2021.
268948 AA 4 |EAGLE BANCORP ..102.500 | .................205,000 | ....... 200,000 201,536 (192) 5.750 .11,500 | 07/31/2014. | 09/01/2024.
268948 AA 4 |EAGLE BANCORP . ...102.500 .102,500 100,000 100,000 ......5.750 07/31/2014. | 09/01/2024.
277196 AB 7 |EASTERN VIRGINIA BANC SHARES ...102.902 102,902 ....100,000 100,000 | oovooervirneiireies [ e | e | e [ e 6.500 04/15/2015. | 05/01/2025.
292505  AK 0 |ENCANA CORP.......ccooimiiiiieiinriinicsnicsiissisisnsississsisssesssssssssissssesssenss. | aoveees | oo | censiennins | eeenn2FE [ 00000 292,500 | ..o 91.590 274,770 | oo 300,000 300,000 5.150 05/29/2012. | 11/15/2041.
29358Q  AE 9 |ENSCO.....cooiiriirincirinsssisiisnsinessissssssnssssssssisssssssssssssssnns [ | oo | convieenins | e 3f€ | i 184,154 L 87.008 174,016 200,000 186,442 1,716 ......5.200 .10,400 | 09/01/2015. | 03/15/2025.
30161M  AJ 2 |EXELON GENERATION........cooooieriinrieerrieneiisneeienesisnesienesiennsissnsisnnsns | oveees | oo | ceneveveen ] [ n2FE | . 253,744 | L 94.636 212,931 | ...... 225,000 250,892 (1,104) | oo | e | e 5.750 112,938 | 05/29/2014. | 10/01/2041.
307000 AA 7 |FAMILY DOLLAR STORES 106.750 320,250 | ....... 300,000 300,000 [ .ooovvenrirerirriiniis e | e | e | 5.000 .15,000 | 09/01/2011. | 02/01/2021.
32115D  AB 2 |FIRSTNBC BANK........ccooriiriiireieneiieceisneiisssenissnesissnssssesisssssssnssssesnnns | eovines | oo | ovseencinne | ceenBFE | 1ii001...300,000 | ... 60.000 .180,000 300,000 300,000 .....5.750 17,250 | 02/10/2015. | 02/18/2025.
33799A MT 7 [FLAGSTAR BANCORP.. .. ..102.500 | .................256,250 | ....... 250,000 250,000 3 | e [ [ 6.125 07/11/2016. | 07/15/2021.
36159D HG 2 |CD - GE MONEY BANK SALT LAKE CITY UT......ccoviiiimiiimrisniiisnniisnniiisnnns [ eeveies | oo [ eveneiiins | oo 1FE ...50,000 |...104.472 50,000 50,000 | evverveerirerirriens [ e | e | e | e 4.100 06/01/2012. | 01/16/2019.
37045V AH 3 | GM..coiicceeceeceececessesi s ennennniens | ceneien | o [ cevennis | 2FE]| .. 294,492 |..... 97.664 ...300,000 300,000 5,508 | ovveoeerirrriiins | e [ e 5.000 12/21/2016. | 04/01/2035.
38141G  ES 9 | GOLDMAN SACH GROUP INC.......cccovvieiiniinirieririniissinssiesienesssssessisnnes | eneie | oo | veveenniens | evvene 2FE| oo 297,525 |..114.014 | ................342,042 | ....... 300,000 300,000 5.950 10/16/2009. | 01/15/2027.
381426 KH 7 | CD - GOLDMAN SACHS BK USA SALT LAKE CITY.......oevvuimimiimimeivenernnniins | wveeee [ v | corerreenne | cevene 1FE ...30,000 |{...104.939 30,000 [ ooorerrereerrrinenns [ e | e | e | 4.900 06/01/2012. | 06/11/2018.
381426 KW 4 |CD - GOLDMAN SACHS BK USA SALT LAKE CITY.... ...105.339 50,000 [ .ooovverniienniiinnns | v [ e [ | e 5.100 06/01/2012. | 06/25/2018.
381426 XT 7 |CD - GOLDMAN SACH BANK USA NEW YORK NY. 105426 | 2,109 | 2,000 | 2,003 1)) U OO OO 4.400 06/01/2012. | 12/31/2018.
382550  BA 8 | GOODYEAR........oiiiiiriiiciiieceiieseiiese i L8143 | 191,392 | 162,000 162,000 | oo | e | e | e | s 8.750 .14,175 | 03/05/2010. | 08/15/2020.
41013M QP 8 | JOHN HANCOCK LIFE INS CO (MANULIFE) ..109.090 | ................327,270 | ....... 300,000 300,000 [ .ooovveeciinriniiinis s | s [ [ 5.000 .15,000 | 06/10/2003. | 06/15/2028.
41138P  AA 1 |HAPPY STATE BANK ...100.000 | .................100,000 | ...ccoovrevenn. 100,000 100,000 | vveoeeeerceireniers | e | e | e | oo 5.875 |....5.875 |FA....| e 2,447 | 5,891 | 07/23/2015. | 08/01/2025.
416515 AZ 7 |HARTFORD FINANCIAL................... 108728 | 326,184 | ..ccovvvvnnne. 300,000 300,000 | ..o e | e | e | 5500 |.....5.500 [MS......| .ccc.... 4,159 | Lo 16,500 | 08/18/2010. | 03/30/2020.
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427096 86 2 |HERCULES CAPITAL INC......coooiriiiriiiireiiiereiiieneiieseiieseeissesissesissssissnsnns | ceveies | oo [ eevienenes 1]...2FE] ................298,560 |..... 25.630 | .o 76,521 | e 298,560 298,560 | ....ovveurrrireniiiens | e [ e | e | e 6.250 |...... 6.250 |JAJO 04/22/2016. | 07/30/2024.
428236 BR 3 |HEWLETT PACKERD ..102.580 | .................307,740 | ....... 300,000 300,000 [ ..o | e [ e [ | 6.000 |...... 6.000 [MS...... 12/17/2012. | 09/15/2041.
431571 AA 6 [HILLENBRAND INC.......ooiiiiiiiiiiriiieceiieceiieceiiesesiessssesessesesesessesssessssis | ceneees . . . 106493 | .. 319,479 | 300,000 300,000 [ ceoovvenrirerireirenis | errreerierineeneens | oreeenieneneens | e | e 5.500 |...... 5.500 [JJ....... 07/14/2010. | 07/15/2020.
43785V AC 6 [HOME STREET INC......cocoeviririeriiiininnineiiesieniseississsiesiessssssssssissisenins | coenee | oo [ veverienes (A 2FE| i 200,000 |...102.500 | .................205,000 | ....... 200,000 200,000 [ ..ooovveinriiinniiinns | e [ e | | 6.500 |...... 6.500 |JD....... 05/17/2016. | 06/01/2026.
45384B  AA 4 | INDEPENDENT BANK GROUP..........cccooiiriiiimeiiceeisneeinserinsesissesissesiennsens [ eeveies | oo | veneiiene | ceveee 2FE ..100,000 |...100.000 ....100,000 100,000 | ovooeeverevireeiirs [ e | e | cereeeneeneenens | oo 5.875 |...... 5.875 |FA..... 07/17/2014. | 08/01/2024.
457153 AF 1 [INGRAM MICRO INC.......ccoooviiiiiciiiiiiiciiieninsissiississiiesissississsisssisssieninns | eeveins [ oo | sovensieens [ e 2FE| .. ..310,350 |..... 98.676 ...300,000 300,000 [ vooueveririrenririens | e | e | e | 5.000 |...... 5.000 [FA....... 10/05/2012. | 08/10/2022.
472319 AK 8 |JEFFRIES GROUP INC.......ooiiiiiiriiireiieniienessessesssssissssissssssnssesnnnens | coneies | oo [ eeviennins | o 2FE| o 293,250 |...102.798 | .................308,3%4 | ... 300,000 300,000 [ ..ooovverriirnniiinns | e [ e [ s | 5125 |...... 5.125 |AO...... 03/13/2012. | 04/13/2018.
494550 AT 3 |KINDER MORGAN..........cooiiiriiiriiirenieseiieseniesesissssneesssessssssssssssesssssnnnens. | conenen | o [ eeveveneins | e 2FE ..203,750 |..105.777 | ...............211,554 | ... 200,000 200,000 [ ..ooovveririirnririens | e | e | e | 5.800 |...... 5.800 [MS...... 10/13/2011. | 03/15/2035.
49456B  AF 8 | KINDER MORGAN.......cooiviiritiiniiintieniesisneississsiesiensssssssssssssisssiesisenens. | svvees A 2FE| .. ...94,000 |...103.040 | ......c.......... 103,040 | ooouiianee 100,000 94,832 624 | ..o [ e [ 4.300 |...... 4534 |JD....... 09/01/2015. | 06/01/2025.
500255 AN 4 |KOHLS CORPORATION........ccoomiiuimirirririrniireseiseseesnseisssssssesssssesssssenssnnne | weveees | v | coveviinns (] 2FE| oo 103,503 |...103.655 | .................103,655 | ...c.ccoceenenn. 100,000 100,000 | oveveeeireiireiis | eeremeieeneieeneiies | e | e [ e 6.000 |...... 6.000 [JJ....... 08/16/2013. | 01/15/2033.
502413 AY 3 |L-3 COMMUNICATIONS........covuorriemrriireiimeiinsesissesisssssssessssssssssssssennins | wveees | oo | cerevrenens | covens 2FE ..305,742 |..106.991 | ....cccc0eeee.320,973 | i 300,000 300,000 5.200 |...... 5.200 |AO...... .15,600 | 12/28/2011.| 10/15/2019.
52472E AA 7 |LEGACY TEXAS FINANCIAL GROUP.........cccoovmmiiirieinriiisneissniisniisniinns | cevenes Al 2FE| .. ..250,000 {...100.000 | .................250,000 | ....... 250,000 250,000 [ .ooovvenrirrireeiinis e | e | e | e 5.500 |...... 5.500 |JD....... 14,056 | 11/18/2015. | 12/01/2025.
527288  BE 3 |LEUCADIA ;NATIONAL CORP.......ccooorriimiiireeiineeisnesiesesiesssissssesnsssennnes | wvenee | v | cereviinns (] SFE| oo 255,655 |...106.080 | .................265,200 | ....... 250,000 253,731 (624) [ covooeverienes [ e | e 5.500 |...... 5419 [AO..... | v 2,788 | e 13,750 | 11/18/2013. | 10/18/2023.
529772 AF 2 |LEXMARK INTERNATIONAL.......ccovtivmiiiiiierirriiriinniinesieseesisssssssisesseniene | eovenes | o | vverivenes | vevens 3FE ..309,000 |...101.744 | .................305,232 | ....... 300,000 300,000 | .ooovvvcrinrieniinnis [ | s [ [ 5125 |..... 5.125 |MS...... .15,375 | 03/22/2013. | 03/15/2020.
565849  AD 8 | MARATHON OIL CORP........ccoooiiriiiriiiriiceiiseseissssisssseseessssessssssnsssenssnns | evenes [ oo | cerevrennns | covens 3FE| .. ..297,636 |...102.659 | ................307,977 | oo 300,000 300,000 [ ooouevererirnririens | e [ e | e | e 6.000 |...... 6.000 |AO...... veerr. 18,000 | 04/22/2009. | 10/01/2017.
570535  AJ 3 |MARKEL CORP.......cocoimiriireiiriiisnsisssissisnsis s ssissssssssssssssssssssinnns | wennes | o0 | convvsnnnss | eovees 2FE| o 299,850 |...107.718 | ................323,154 | .coovviennnee. 300,000 300,000 oo e | e | e | 5.350 |...... 5.350 | Do | v 1,319 | 16,050 | 06/15/2011. | 06/01/2021.
58503F 40 3 |MEDLEY CAPITAL CORP.......cooooiiriiiriiiniiiiiniieseiiensiissssisssssssssesssnsisnnsens | conenen | o [ eeveveneins | o 2FE ..296,766 |..... 25.550 | .ooooervvirnenn. 76,650 | oo 300,000 300,000 [ ..o | e [ e [ s | 6.500 |...... 6.500 [JAJO.. .16,954 | 12/14/2015. | 01/30/2021.
B1747Y  CJ 2 [MORGAN STANLEY ......cooiiiiiiiiiimiiiereiieceiiesesiesesiesessesssseseseessssessssessses | ceneees [ 1FE| .. ..302,865 |...107.835 | .................323,505 | ...ccccoouune. 300,000 300,000 [ .oooevenrirerireirenis | erreeerienieeeseens | ereeensenenenns | e | see 5625 |...... 5.625 [MS...... .16,875 | 09/15/2011. | 09/23/2019.
61945C  AD 5 [ MOSAIC.......ooiiiirriirciisnrisnsisssissssssssssnssesssessssssssssssssssssssen | eovins | on | e L 2FE| o 101,758 |..... 99.449 | ..o 298,347 | coovvvenne 100,000 101,758 | oo s | v | e [ e 5.450 |...... 5.356 |MN......| cccoorreeennB87 | o 12/28/2016. | 11/15/2033.
626717  AG 7 |MURPHY OIL CORP.......ccoooiiiiriiireiieceiieceniesesiesesiesessssesesessssessssssssssnns | e 288,000 | ....... 300,000 300,000 [ .oooevererirrnririens | e | e | e | e 5125 |...... 5.125 [JD....... 15,375 | 01/16/2013. | 12/01/2042.
631103  AD 0 |NASDAQ OMX GROUP.........ccocviiiiriiiiiiiiniisniciesie s | soenes ...107.495 322,485 | ....cocvvnn. 300,000 300,000 [ ..ooovveirriinniiinns | v [ e [ s | e 5.550 |...... 5.550 [JJ....... .16,650 | 03/15/2011. | 01/15/2020.
663904 AC 4 |NORTHEAST BANCORP..........ccoorvirriimeeireiisseniesesisssesesssesiesesesesssesssseens | s ..105.418 316,254 300,000 300,000 [ ooooevereririnririens | e | e | e | e 6.750 |.....6.750 | JJ....... 06/22/2016. | 07/01/2026.
72447X  AD 9 |PITNEY BOWES INC ...103.624 .310,872 ....300,000 300,000 05/25/2012. | 03/15/2018.
725906 AH 4 | PLACER DOME INC ...104.940 209,880 | ....... 200,000 198,838 2 OO IO IO 12,750 | 07/28/2015. | 03/01/2033.
779382 AP 5 |ROWAN COMPANIES INC.........coooosriiireriinniineeieneiisnneisessessssessssesnnessnnees | oveeee | oo | ceneveveen ] | ndFE ] iii..300,000 | ... 94.854 284,562 | ..ooovenenn. 300,000 300,000 [ oooueveririrrnririens | e [ e | e | .14,625 | 06/04/2015. | 06/01/2022.
78490F GP 8 |SLM CORP. ..116.045 .348,135 300,000 300,000 15,750 | 09/30/2003. | 03/15/2019.
786514 BR 9 | SAFEWAY INC ...100.190 300,570 | ....... 300,000 300,000 [ ..ooovvereiirnniiiens | e [ e [ s | .15,000 | 08/07/2012. | 08/15/2019.
84265V AA 3 | SOUTHERN COPPER CORP.........ccecomiiiiniienicinessisiesisessssssisssienns | e ..116.045 251,110 | ....... 225,000 225,000 .16,875 | 09/11/2015. | 07/27/2035.
869099 AH 4 | SUSQUEHANNA BANCSHARES.. ...110.902 .332,706 300,000 307,065 (1,260) .16,125 | 08/21/2012. | 08/15/2022.
88732 AW 8 | TIME WARNER CABLE INC.........ooiiiiiriiiireiiereiieceiieseeiesesiesesiesesieseseenens | s . ...105.498 316,494 | .o 300,000 300,000 [ ooouevererirrniiriens | e | e | e | e .15,000 | 06/22/2010. | 02/01/2020.
90131H AV 7 |21ST CENTURY FOX AMERICA INC. (NEW AMER)... ...22,944 |...120.885 ..21,759 21,443 (I USROS PO ..1,710 | 09/11/2013. | 07/15/2024.
90131H AV 7 |21ST CENTURY FOX AMERICA INC. (NEW AMER ..118,300 |...120.885 .110,005 110,005 (2,520) . ,645 | 09/13/2013. | 07/15/2024.
910304  AA 2 |UNITED FINANCIAL BANCORP................ ..300,000 |...108.413 . 300,000 ..o e | e [ e | s 5.750 17,250 | 09/18/2014. | 10/01/2024.
911684 AD 0 |US CELLULAR CORP ..300,000 |..... 99.398 | ..o 298,194 | ... 300,000 300,000 [ ..oooeverriiinniiiens | e [ e [ | 6.700 .20,100 | 10/27/2011. | 12/15/2033.
929903  AM 4 |WACHOVIA.......oooiiiireiiereiiereisesesereiesesiesesiesessssesiesessesessessssessssenenes | wvenes [ oo | ceneviienens | covens 1FE| .. .400,000 |...111.090 | ...ccccoo..e.. 444,360 | oo 400,000 400,000 | ..ocveoericniiireies [ e | s | e | e 5.500 .22,000 | 10/20/2011. | 08/01/2035.
931142 CH 4 |WAL-MART ..ottt sssssssssesssesssssssssenssssessens. | covenes | o | vvesienes | vevees AFE | s 325,566 |...122.940 | .................368,820 | ....... 300,000 315,111 (TA76) [ ..o | e | s 5.875 |.....5.593 [AO...... [ w4201 | i 17,625 | 12/11/2009. | 04/05/2027.
959802  AH 2 |WESTERN UNION........oiiiiriiiriiineiiereiiecesisseiiesesiesessesssssesssssssnssennneens | wvenes | oo | coveverennns | covens 2FE ..303,900 |...100.709 | .................302,127 | ....... 300,000 300,000 [ .oouevererirenririens | e [ e | e | e 6.200 .18,600 | 06/30/2015. | 11/17/2036.
98310W  AJ 7 | WYNDHAM WORLDWIDE o e [ [ [ 2FE| .. ..300,933 [...102.997 | .................308,991 | ...ccccooeuue. 300,000 300,000 [ ..ooovveinrriinniiinns | cevreeenniinnniinnnns [ e [ | 4.250 v 12,750 | 03/13/2012. | 03/01/2022.
98372P  AK 4 | XL GROUP PLC-(REINSURANCE COMPANY)......cccooiiimieiinmieismiiissieisnmieisnniee | cnnnees | o | covevnnnins | o 2FE| . 294,360 |..115.918 | .............347,754 | ...... 300,000 300,000 | ..oiveeinniiinniiiinns | o | e | s | 6.250 250 [MN...ooo| oo 2,363 | 18,750 | 08/06/2010. | 05/15/2027.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations.............cccoocriveriiianiinanines 22,102,080 XXX ....22,300,689 21,767,279 (12,927) | ........ 192,750 XXX XXX XXX [ s 345,523 | ... 1,071,443 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... 22,102,080 XXX ....22,300,689 21,767,279 (12,927) | ........ 192,750 XXX XXX XXX | e 345523 | ... 1,071,443 XXX XXX

Hybrid Securities - Issuer Obligati
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4299999. Hybrid Securities - Issuer Obligations.............ccccoveun. 0 XXX 0 0 0 0 XXX XXX XXX XXX XXX
4899999, TOtal = HYDIA SECUMHIES. ... vv.rvserseresseesstisss sttt | sebbnnb s 0 XXX 0 0 0 0 XXX XXX XXX XXX XXX
Totals
7799999.  Total - ISSUET OBlIGAHONS. .....o.rerressersserssserssers st ssss st sttt | eesenssned 41,011,000 XXX | s 43,077,214 | ...........38,598,658 | ..........39,246,734 | ...ccocooiriinn0 | s (118,011) ] .ovveee 192,750 | oo 0 XXX XXX XXX XXX XXX
7899999. Total - Residential Mortgage-Backed SECUHIES. .........viveiiiriiirniseir s 0 XXX 0 s 0 0 0 XXX XXX XXX XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMIES. ... ...ttt sas s enennes | srsesesssssnsenseessesnead 0 XXX 0 (U I 0 0 0 0 XXX XXX XXX XXX XXX
8099999. Total - Other Loan-Backed and Structured SeCUNtes. ..o 0 XXX 0 0 [ 0 0 0 0 XXX XXX XXX XXX XXX
8399999,  Grand Total - BONGS............cvueuiiireiiriiiiiiriiiiiesiei et sssieenieninns | boreriened 41,011,000 XXX | s 43,077,214 | ............ 38,598,658 39,246,734 | ......ccovvvee0 | (118,011) ] ........ 192,750 | oovviirnnd 0 XXX XXX XXX XXX XXX
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