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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 325 | e 13,237,313 | oo | cevveienenens 13,237,313 | v 325
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
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated

34

35
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 10anS.........ccuvvrrerrernernrernereienrennens

4.6 Mezzanine real estate 10ans...........c.cccovereeeen.

Real estate investments:

5.1 Property occupied by company...........cccccovuunae

5.2
property acquired in satisfaction of debt)..........

53
satisfaction of debt).........ccoeevviiierisiiciiennnns

CoNtract [0aNS........cc.veeeereeeieecrereeeese e

DEriVatiVES.......cooviiereieiiecsee e

Receivables for securities

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

Publicly traded equity securities (excluding preferred stocks):

Other equity interests including tangible personal property under lease:

Property held for production of income (including $.......... 0 of

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

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

............. 0.0
............. 0.2
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10.
1.

© ® N o

10.

1.
12.
13.
14.
15.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 O PHIOE YEAI.........c.oiuiieiieie ettt sttt s bbbttt aes bbb ees 124,195
Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 0

Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13. ...t e
3.2 Totals, Part 3, COIUMN 1. ...t e 0

Total gain (10sS) 0N diSP0SalS, Part 3, COIUMN 18.........c.iuiiiireieie ettt sttt bbb bbb ARt st e et nen

Deduct amounts received on disposals, Part 3, COIUMN 15..........cuiiiiiiieiesiee sttt sttt bbb bbb bbb bbbt nt s

Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb
6.2 Totals, Part 3, COIUMN 13. ...ttt 0
Deduct current year's other-than-temporary impairment recognized:
7.0 Totals, Part 1, COIUMN 12. ...ttt
7.2 Totals, Part 3, COIUMN 10, ..ot ess st 0
Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 11 ..ottt 5,208
8.2 Totals, Part 3, COIUMN ...ttt 5,208
Book/adjusted carrying value at end of current Period (LINES 1+2+344-5+8-7-8)........c.coeerrrrirrrrireieieseteee ettt sttt st s e s sanens 118,986
Deduct total NONAAMIEA BMOUNLS. ...ttt
Statement value at end of current period (LiNg 9 MINUS LINE 10).........euiiuririuirirrieiesiseissiessssseesesssssesssssesssssssssessesss s ssessssssessessssssessassassssssessensssssessensssssessassnssns 118,986

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI.........ciruuriururiiicirreseteeie ettt sttt 28,274
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e
2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 0

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt 0

Accrual of discount

Unrealized valuation increase (decrease):
51 Totals, Part 1, Column 9

5.2 Totals, Part 3, COIUMN B.........vuuiviriiriiiecesseesiesiesssetstse stk 0
Total gain (10ss) 0n diSP0SalS, Part 3, COIUMN 18.........c.iuiiiieeieie ettt st s bbbt bbbt e st nen
Deduct amounts received on disposals, Part 3, COIUMN 15..........c.ciiiiiiie ettt bbb bbbt s st bbbt s b s bbbt s 2,414
Deduct amortization of premium and mortgage interest points and COMMIEMENE EES..........c.cvuivririiiiieic et

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, ...ttt 0
Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 1.t es st

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss 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..ccceevrrrrrierieriesieinsieresesse s 25,860
TOtal VAIUBLION BIOWANCE.........ouuiiiiiiiiiiiiciis bR

SUDLOAL (LINE 11 PIUS LINE 12)..e.vivitieeicteeesce ettt ettt s s bR bbb s s bbb s e e bRt e s b b e st n bbb b s s s et e et s e st b s st nee 25,860
Deduct total NONAAMILEA BMOUNLS..........cciiiii bbb

Statement value at end of current period (LINE 13 MINUS LINE 14)........c.cuiriieieiceeeicescteee ettt b st s a s bbbttt n s benes 25,860
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

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 0

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 0

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, 0

6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 0
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 0
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 39,471,895
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuuiuiieicicisie ettt bbbttt s bbb ettt bbb se bt 3,061,688
3. ACCIUAL OF QISCOUNL. ..ottt ettt s st tebseseb a2 s 444 s bbb s e b4 b s s bbb s s s bbb s bbb s st ns st 113,016
4. 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 0
5. Total gain (Ioss) 0n disposals, Part 4, COIUMN 19..........c.iiiicice ettt bbb bbbt bbbt s bR b bbb et se bbbt 20,749
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7..........c ittt bbbt 2,358,020
7. Deduct amOrtiZation Of PIEMIUM..........cc.ciiuiieiiee ettt ettt s bbb bbb bbb s s bbb a bR s bbb s bbb bR bbb s bbb es bbb en s enbas 256,397
8. 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 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R 0
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 40,052,932
11, Deduct total NONAAMIIE @MOUNES.............cviriririiieriereieeit s8R
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 40,052,932
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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........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 39,439,484 | ..o 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...... | ....ccccovuvrernen: 40,052,934 | ..o 43,682,943 | ..o 41,624,450
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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

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
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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 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)
432,003 307,065 1,824,539 350,000 2,913,607 . 3,567,090
4,733,052 |.... ..4,679,504 |.. .2,925,596 1,255,672 | ... ....13,893,824 | ... ....35. ...13,881,278 | ...
.1,662,000 | ... 299,500 | . ....904,656 ..600,000 | .......... 3,466,156 | ... ..1,362,000 |...
....300,000 | ... ..786,442 | .. R ..1,086,442 |... 300,000 |...
600,000 600,000

..300,000 |..

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 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 | ...coovvvrnnne 475,755 | oo (I - 20,393,062 | ..vovvrvrirnernen BLT [ XXX [ ) .0, SN IO 20,393,062
300,000 |..ccovvennens 4,733,052 | ..o 4,679,504 |..cooovvrnne. 2,925,596 |.....cooeenne. 1,255,672 | coooeveeirineieiins (I - 13,893,824 | ..o 35.2 | e XXX i [ i ) .0, SN IR 13,893,824
1,662,000 | .... .299,500 ..3,466,156 ..3,466,156
................. 786,442
.0
0

Line 10.7asa % of Col. 7.........

14,227,249 | ..

1. Total Bonds Prior Year

Line 11.7 as a % of Col. 9.

.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 |..

16,059,018 |..

12. Total Publicly Traded Bonds

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

............... 3,196,12
............... 4,733,05
1,662,00
................. 300,00
600,00

413
2 [ 8,461,803
Y2 RO 4,679,504
0| .. .299,500
[V 786,442
0

............... 7,675,684
............... 2,925,596
904,656

............... 1,255,672

...600,000 |....

............. 2
............. 1

0,393,062
3,893,824

..3,466,156
1,086,442

............. 22,765,270
............. 13,881,278
1,362,000
................. 300,000

............. 20,393,062
............. 13,893,824

............... 1,086,442

..3,466,156 |..

................. 883,698
.22

............. 10,491,17
....26.

4
6

............... 2,331,427

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.

(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S........ 0; NAIC3S........ 0; NAIC4S..... .0; NAIC5S......... 0; NAIC6S......... 0.
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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 ...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
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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

. 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 10,491,174 | ............ 14,227,249 | ............ 11,505,936 |.............. 2,331,427 | o0 000000.39,439,484 | 10000 | XXX i [ XXX [ 39,439,484 | ..o 0

10.7 Ling 10.6 85 @ % 0f COl. 7.t ssnissessesenssnssnessnsnnns | onessnensnssssssesse@el | onessessessnssssssens 26.6 | oo 36.1 [ s 29.2 | oo 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 |...........10,491,174 | ........... 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 2.2 ....36.1 2 | e 5.9
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10..............cocoeveverererereres | covreeieccnenne. 22 | 268 | 381 | 292 | 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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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 investMents aCUIFET............ov.vueriiureiiessee et

3. ACCIUAL OF QISCOUNL........cvivvecti ettt bbbttt nan

4. Unrealized valuation inCrease (ECTEASE)..........cuirrriuiirireireiriieieie ettt snsns

5. Total gain (I0SS) ON GISPOSAIS.........c.euirireiriiieiriiieieiiets ettt snseb e

6. Deduct consideration received on disposals

7. Deduct amortization Of PrEMIUM..........cc.riiiiiicreini e

8. Total foreign exchange change in book/adjusted carrying ValUe............cccccvieeiniineinieeesie s

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).........cccccrvevirreerieeriennnns

11. Deduct total nonadmitted @MOUNS............ccciveveiiceiiice i

12. Statement value at end of current period (Ling 10 MiNUS LiNE 11).......cviiiriniriiersisisnseseessisnsessesseesessssnes
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10.

1.

3.1

3.2

33
41

42

43

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (Line 9, prior year)

Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12..........c.ccccevevveeieieriesieerienens
2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14..........ccccocvevrnrrrrsrnrrrrnienns

Unrealized valuation increase/(decrease):
3.1 SECHON 1, COMUMN 17 ..ottt ettt bttt b s sttt se s s st st n e
3.2 SECHON 2, COIUMN 9.ttt bbbt

Total gain (loss) on termination recognized, Section 2, Column 22

Considerations received/(paid) on terminations, Section 2, Column 15.......... NNE ................................................................................
Amortization:

8.1 SECHON 1, COMUMN 19....iiiiiieieicitise ettt s bbb R sttt
8.2 SECHON 2, COIUMN 27ttt ettt a et s s et et ae b s st e et sea et e s se e et esssaeese e e et s estesansne et sesetas st etesnsnsnnansatans

Adjustment to the Book/Adjusted Carrying Value of hedged item:
7.1 Section 1, Column 20
7.2 Section 2, Column 23

Total foreign exchange change in Book/Adjusted Carrying Value:
8.1 SECHON 1, COIUMN 8. bbbt
8.2 SECHON 2, COIUMN 20.......eeeeeeeeeeeeeeee ettt ettt ettt s st s s e e e et et et et st et et et se st s e s esesese st st st st et st et enenen s s s s eneneseneneneseseeeetetesatesaeaeans

Book/Adjusted Carrying Value at end of current period (LINES 1+ 2+ 3+ 4 -5+ B+ 7 4 8)....ciieieieiieieeeceeses ettt st ss st been
DEAUCE NONAAMIIEEA @SSELS..........cvivieiisiiiteiieie ettt bbbttt bbb a8t 4 bbb A s st 4 B8 b s bbb et b bbb n bbbt n b aes

Statement value at end of current period (LiNg 9 MINUS LINE 10).......c.cveuiirirereierieeesieiietes et sasss s st s s bbb a st st s e bbb sa st es s bbb es s sansanens

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Futures Contracts
Book/Adjusted Carrying Value, December 31, Prior YEar (LINE 6 PHOT YEAI).......c.euurururreueerereeseseseeesseesseeseesesssssssesessessss e ssesssessessesssssessessessssssessassnsssessssssssessasssnenns
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)..........cccocvicueiniceniieeieeeeeesee e

Add:
Change in variation margin on open contracts - highly effective hedges:
3.11 Section 1, Column 15, current year MiNUS............ccoeeveiverererenreisieieienas
3.12 Section 1, Column 15, PriOr YE&I.......c.ccouevivieereercreieeeieisee s 0
Change in the valuation margin on open contracts - all other:
3.13 Section 1, Column 18, current year MinUS...........ccccvvvevevreerenereiseesseesenns
3.14 Section 1, Column 18, PriOr YEAI..........ccevevereieesieieiseveiieie e es 0 0

Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus...........cccceveevevrresreriernnnns

3.22 Section 1, Column 17, PrOr YEAI........c.ccurvrirereieieiesisie e . 0
Change in amount recognized: N_O—N_E
3.23 Section 1, Column 19, current year to date minus

3.24 Section 1, Column 19, PriOr YEAI........vvvererrrrrerrernressesssessssesessesssssessessenes 0 0

SUDLOLAI (LINE 3.1 MINUS LINE 3.2).....oucviieieiiciiie ettt bttt s bbb s 8484428 E s b s s bR bbb bbbt ns

Cumulative variation margin on terminated contracts during the year (Section 2, Column 15)........ccccccovvurrenne

Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)..........
4.22  Amount recognized (Section 2, Column 16).........cccccoveererrerrerisrieeessiennenne 0

SUDEOLAL (LINE 4.1 MINUS LINE 4.2)......ovuiereeriiiiire et eseess sttt ss st s8££ 8 88582 E 8828 E et

Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for terMINAHONS IN PHOK YEAT.........c.eiururerreerieeereereeeseeeeeseeseeseesse s et et ess s st s s see e e b sE e s e bbb s st st enens
5.2 Total gain (loss) adjusted into the hedged item(s) for termMINGLIONS IN PrIOF YEAM........c.vueviiiiriieieieiee et es

Book/Adjusted Carrying Value at end of current period (Lines 1+2+3.3-4.3-5.1-5.2)..cc.ccccccevvervrrrennes
DEAUCE NONAAMIIEEA @SSEES......vurvuirrrririireieiseisiesieie et s et b e ss s £ e s8R e R8s s8R s bbb res

Statement value at end of current period (LiNE 6 MINUS LINE 7)........cuiiiuiiriieieiitesieie ettt ettt bbbttt bbbt e ans

Si11
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SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of December 31 of Current Year

Replication (Synthetic) Asset Transactions Components of the Replication (Synthetic Asset) Transactions
1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
NAIC 9 10 1 12 13 14 15 16
Designation NAIC Desig.
or Other Notional Book/Adjusted Fair Effective | Maturity Book/Adjusted Fair or Other | Book/Adjusted Fair
Number Description Description Amount Carrying Value Value Date Date Description Carrying Value Value CUSIP Description Description | Carrying Value Value

cLIs

NONE
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SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVENTOTY........c.cceuiiirieireineescseeseeseinieeens | rnsenseenesesseesetsssessessssnssennes | seeenessnseesensesessensesssenseeness | seensennesnssessennssnssensennenens0. | conneneeemneneressenenennnennel | vecveerneecnsinsnnenenneenn 0 | e 0 |0 | 0 [ (0
Add: Opened or AcqQUired TranNSACHONS.........c.erererrinrrnrerrernes | cvrereesnesnssssessessssnsnssssssnsns | cvnsesssnsssssessssssnssnsssssesssnss | ssnssenssessnssessnnssnssessesesseess |- I NI I e [ e ssssnssees | srsssessessnsssssssnssssssssessens | sessssssssssssssnssessssssnssessnssans | sssessssssnsssssossassnssessansanes [0 R
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value...........ccooveuvevieieniniinnns | coveneinenns XXX oeteirriereinns | eerereinssnensesenssseennns | cnsnienens XXX eevreieirrienien | vereerenenseessssesssesees | eoeeseenssenns XXX vivirereinsiens | vereeereinsisnssssssenenssnens | covnennseenns XXX oeivvrarneireinns | rerveresesennsssesssesssnsens | coneennennens XXX ooviviriinrieinen | e
Less: Closed or DispoSed Of TrANSACHONS...........c.cviveieiieieiies | covereiseieseissiesesissessesesies | cresisssssesisssssesssssssessssssnss | esssssessssssesisssssessssssssssasses | sssessessssessesssssssesssssssasssssnss | siessssessesssssssessesssssssessssssses | sesessesssssssessesssssssesssssssesess | sesssssssessesssssssessesssssssessnsss | sesessessessssesssssesssssssessessnsens | evsesissessessesssssssssesssessns 0 [ ot
Less: Positions Disposed of for

Failing EffECtVENESS CHEEMIA. .....vveverereerririieirieiieeineies | cesirseseesssssssssessssesssssssssness | sessessssessssssssessssssssssssessesss | seseesassssssessessessssssssessasssnss | ssseesssssessessssssessessassnsnssess | nessessessassssssessessanssnssessassans | sessessssssssessesssssessessassassnns | sesssssessassessssssessassassnssessns | oessessesssssessessassnsnsssessensns | sessessssssssessossnssessnssnsns 0 [ o
Less: Decreases in Replication (Synthetic Asset)

Transactions Statement Value...........c.ccocevvieeeriiisiinens | oveeriennnas XXX oetieiiiieeiines L sseessssiens | ersnssesines XXX riirieieriiieies [ eeeriiiesissesesssessssseseninns | oeeresissenas XXX otieveririeins [ eeiiesiisseseseesssssiesenens | oevevsnseeenan XXX otierivirsenes [ erisieesisieesssessssesssesiens | erssissesenes XXX teeiieeienes | e
ENAING INVENIOTY. ....cuviciiisieicissieicissi et ssssnsenens | snsessessssessesssssssessassnssssans {0 {0 [0 I [0 PN [0 PN [0 PR [0 PR [0 R {0
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10.

1.

12.

13.

14.

15.

16.

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

[ NS T=Tox 1o T TR O] V73T T OO

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote-Total Ending Cash Balance............cccccovvivieeneiniesseeie s

TOAl (LINE 1 PIUS LINE 2)...vuereeieeerrireieseeee s essesseesessssaseesesse st ees e sse s s s s e85 2848828428288 21824 s RS £k s bbb

Part D, SECHON 1, COIUMN 5.ttt s8Rttt s

Part D, SECHON 1, COIUMN B.......covvereceicecteecteees ettt ettt e et ss et e st s s et st n s s e et se st st st e e et s s st et sesetesent et s nantssaesatanensees

Total (Line 3 MINUS LINE 4 MINUS LINE 5)......ueiiuiieieieiiiisieieississ ettt sttt s8££t s8R E bbbttt

Fair Value Check
Part A, Section 1, ColUMN 16.........coeeinieieerieeeseee s NN ... I .........................................

Part B, SECHON 1, COUMN 13......oeriicieieieteeeee ettt ettt et e e ettt ae bt e et st b st es s st s ae b st ea et st st et s s aes

TOLAl (LINE 7 PIUS LINE 8).....vvvieiviiecteietete ettt s b bbb bbb 4 b4 bR b s st 4 st ae Rt s s b bR b bR s s bbb A bbb bbb bR b s s et b st n b n s as

Part D, SECHON 1, COIUMN 8........oveeeceieeete ettt a et se bt a et e et et n st esse st et st et e s s s e e et snae b sen s et s e aetsnastetaneneees

Part D, SECHON 1, COIUMN ...ttt en

Total (Line 9 minus Line 10 minus Line 11)

Potential Exposure Check

Part A, SECHON 1, COIUMN 27......uviieieicii ettt bbb bbbt bbb s st s bbb bbb st

[ Tl = TR T=Tox (1o T TR O] V74T OO

Part D, SECHON 1, COIUMN 1.ttt bbbt bbb bbbt en

Total (LN 13 PIUS LINE 14 MINUS LINE 15)......cuuiieiieieeieiiesissiseiiesisssseisesssssse e sssss s sssss e ss st sttt s8££ st en

Si14



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

SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

. Cost of cash equivalents acquired

. Book/adjusted carrying value, December 31 Of Prior YEar..........ccevevverieieiiiseeie e

3. ACCTUAI OF QISCOUNL........couuiiiiii s | osbbsb bbbttt 0 [ | s
4. Unrealized valuation iNCrease (ABCTEASE)........uuiuerrireriiiisrieieissiessesssssssesesssssssessessssssessessessssssssses | essesssssssesessessssessesssssssesseseses 0 [ oo | e
5. Total gain (I0SS) ON QISPOSAIS........eviviierieireicieireieieisse ettt sss st sssssnsas | sbessesssssssessesssantessessssensessesanes 0 | oo sssseneees | e
6. Deduct consideration received on diSposals..............ccoeerrinieieenisneeinnend NONE .......................... 0 | oo ssssenees | e
7. Deduct amortization Of PrEMIUM...........cccveieieieieece ettt ss st sae s ssstns | sresessesssssssssssssesses st sssesses s sanes 0 [ oot | e
8. Total foreign exchange change in book/adjusted Carrying VAIUE...........cc.ccovveveveieeeieieiseeeseseeieeiens | ceveevisisss e ssseseesessanes 0 [t | ererere 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+5-8-7+8-9).......cccceccvrrrrrrrinns | covrrrmrnrrrerreisssseseiesesissieennd 0 | o [0 U 0
11. Deduct total nNONadMitted @MOUNES............cvvuiicrieieriirereieeseie e nienesenens | torersess s sense s sensenssnesenssesas 0 | et | erer et
12. Statement value at end of current period (Line 10 MINUS LINE 11)....cvoveirririnrinsiiniinisnessessrenessesssnns | cormesessnsssssssssssnssssssssssssnessesas 0 ] s 0 | e 0
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment....

SI15




103

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

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 1 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/A.C.V. 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./A.C.V Encumbrances Incurred

Properties Occupied by the Reporting Entity - Health Care Delivery
AMLA HOME OFFICE .......ccccvuvunnene | ........... | CLEVELAND.......ccocouvnnuee. | OH..... | 01/01/1982. | 01/01/1982. 424,087 | . | e 118,986 5,208 40,000 56,528
0199999. Properties Occupied by the Reporting Entity - Health Care Delivery. 424,087 0 118,986 |..... 0 5,208 0 0 40,000 56,528
0399999. Total - Properties Occupied by the Reporting Entity. . 424,087 0].. 118,986 |..... 0 5,208 0 0 40,000 56,528
0699999, TOAIS........cvveerrrireereeeeisseeesees s ses sttt binest et 424,087 (] [ 118,986 |..... 0 5,208 0 0 40,000 56,528
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Annual Statement for the year 2016 of the American Mutual Life Association

SCHEDULE A - PART 2

Description of Property

Location

Showing all Real Estate ACQUIRED and Additions Made During the Year
4 5

2

City

3

State

Date
Acquired

Name of Vendor

Actual Cost at
Time of Acquisition

Amount of
Encumbrances

Book/Adjusted Carrying
Value Less Encumbrances

Additional Investment Made
After Acquisition

NONE




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

SCHEDULE A - PART 3

Showing all Real Estate DISPOSED During the Year, Includlng Payments During the Final Year on "Sales under Contract"
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1
Expended for Current
Additions, Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Carrying Value Foreign Earned Less Taxes,
Improvements Less Current Temporary | Current Year's Less Amounts | Exchange Gain| Realized Gain |  Total Gain Interest Repairs and
Disposal and Changes in | Encumbrances Year's Impairment Change in Encumbrances Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances |  Prior Year | Depreciation | Recognized | Encumbrances on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred

€03

NONE
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Annual Statement for the year 2016 of the American Mutual Life Association

SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 1 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) (Amortization) Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
Mortgages in Good Standing - Commercial Mortgages - All Other
RECHER [ [EUCLID. ..o [oHi0.... | 05/01/2015. [ .o 5.500 | ..o 25,859 236,200
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other..... 25,859 0 0 .236,200 XXX
0899999. Total - Mortgages in GO0 SEANAING. ........vureuieiisieersti sttt 25,859 0 0 0. .236,200 XXX
3399999, TOAIS.......ouverereraersriaeeseee sttt ertsees bbb 25,859 | v 0 0 | v | (V1 OO 236,200 XXX
General Interrogatory:
1. Mortgages in good standing §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
2. Restructured mortgages §$.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
4. Mortgages in process of foreclosure §.......... 0 unpaid taxes §$.......... 0 interest due and unpaid.
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Annual Statement for the year 2016 of the American Mutual Life Association

SCHEDULE B - PART 2

Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

Loan Number

Location

4

City

3

State

Loan Type

5

Date Acquired

6

Rate of Interest

Actual Cost at Time of Acquisition

Additional Investment Made After Acquisition

Value of Land and Buildings

NONE
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Annual Statement for the year 2016 of the American Mutual Life Association

SCHEDULE B - PART 3

Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 Location 5 6 7 Change in Book Value/Recorded Investment 14 16 17 18
2 8 11 13
Book Book
Value/Recorded Value/Recorded
Investment Total Foreign Investment Foreign Exchange
Date Disposal | Excluding Accrued | Unrealized Valuation Capitalized Deferred Exchange Change in| Excluding Accrued Gain (Loss) on | Realized Gain (Loss)| Total Gain (Loss) on
Loan Number City Acquired Date Interest Prior Year | Increase (Decrease) Interest and Other Book Value Interest on Disposal Disposal on Disposal Disposal

Mortgages With Partial Repayments
RECHER o || 0510112015, 2,414 0
0299999. Total - Mortgages With Partial Repayments... 2,414 0 0 0 0 0
0599999, Total MOMGAGES...........cvvurieiiiiiiciiiciciicie s et st ssssneenes | cores 2,414 0 0 0 0 0




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

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current
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

NONE

03
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Annual Statement for the year 2016 of the American Mutual Life Association

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

SCHEDULE BA - PART 2

1 2 Location 5 6 7 8 9 10 1"
3 4
Date
Originally Type and Actual Cost at Additional Investment Made Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition After Acquisition Amount of Encumbrances Ownership

NONE
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Annual Statement for the year 2016 of the American Mutual Life Association

SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

CUSIP Identification

Name or Description

Location
3 4
City State

Showing Other Long-Term Invested
5 6 7

Name of Purchaser or Nature
of Disposal

Date
Originally
Acquired

Dispoal
Date

8

Book/Adjusted
Carrying Value
Less

Encumbrances,

Prior Year

Change in Book/Adjusted Carrying Value

9

Unrealized
Valuation
Increase

(Decrease)

10

1

Current Year's | Current Year's
(Depreciation) | Other-Than-

or

Temporary

(Amortization) |  Impairment
| Accretion | Recognized

12

Capitalized
Deferred
Interest and
Other

13

Total Change in
BJ/ACV.
(9+10-11+12)

14

Total Foreign
Exchange
Change in
BJ/A.CV

Book/Adjusted
Carrying Value
Less
Encumbrances
on Disposal

Consideration

Foreign
Exchange Gain
(Loss) on
Disposal

Realized Gain
(Loss) on
Disposal

Total Gain
(Loss) on
Disposal

20

Investment
Income

NONE
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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 ettt | e | | e 1 SFE| o 303,375 |.....35.750 | ..cccoeeerrens 107,250 | oo 300,000 | ... 300,000 | .ooovvverierireeiriniis | e | e | e | e 6.300 |...... 6.300 |AO...... | wovrrrrnns 4712 | v 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 21,960,029 (12,927) 0 0 XXX XXX XXX [ s 350,235 | ... 1,071,443 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... 22,102,080 XXX ....22,300,689 21,960,029 (12,927) 0 0 XXX XXX XXX | e 350,235 | ..... 1,071,443 XXX XXX

Hybrid Securities - Issuer Obligati
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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
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 | ..........39,439,484 | ...ccoiriinn0 | . (118,011) 0 0 XXX XXX XXX XXX XXX
7899999. Total - Residential Mortgage-Backed SECUHIES. .........viveiiiriiirniseir s 0 XXX 0 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 39,439,484 | ......ccoooeveei0 | (118,011) 0 0 XXX XXX XXX XXX XXX
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Annual Statement for the year 2016 of the American Mutual Life Association

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

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/AC.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
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
278642 20 2 [EBAY..s s | s | s | e 2,000.000 |....50,100.00 | ......25.050 | ..................50,100 | .....25.940 | ..................51,880 | .ccooccooeeurrrrs 50,100 | .oovvecnriiinni | cereeeeen 1,500 | s | | e ...P1LFE | 03/09/2016.
19075Q 87 0 |COBANK........oviuceirciieriiereier s seseeseseesssienenes | ceneiis | oee | eeevens 2,500.000 |..251,250.00 251,250 | .oovvvncrrerrneene | e 15,313 | s [ [ s ...P1LFE | 06/04/2013.
00855W 30 3 [AGSTAR....coiiiiiiiiiiiiiiiseiisnisesssenississesssnsssenssensssssssssssssssssssensssnesnns | wonenee | aoe | onsiesn 250.000 |..250,000.00 250,000 | ..covoveriverinniins | e 18,875 | i [ | e [ |0 |, ..P1LFE | 05/30/2013.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)...........corrriniaininceics s 551,350 XXX 551,350 0 0 0 0 0 XXX XXX
8999999. Total - Preferred SHOCKS..............couiiueriiieeiiiieieieeeieeeeeeeeiee e e 551,350 XXX 551,350 0 0 0 0 0 XXX XXX
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Annual Statement for the year 2016 of the American Mutual Life Association

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/A.C.V. 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.JA.C.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)

000000 00 O [ FHLB | 621.000 62,100 | ....... 100.000 2,512 V | 11/13/2013.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated 62,100 XXX 2,512 0 XXX XXX
9799999. Total - Common Stock 62,100 XXX . ..62,100 ..62,100 2,512 0 XXX XXX
9899999. Total Common and Preferred Stock: 613,450 XXX | i 605,730 | ..oovorvrirnnnn 613,450 | ..o 0 36,199 (0 [N | I SRR [0 0 XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues..

.0, the total $ value (included in Column 8) of all such issues $....
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Annual Statement for the year 2016 of the American Mutual Life Association

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 Mi:

00208R  AG 7 | AT & Taroriiiriesieiseiee st 12/28/2016........ WELLS FARGO.... 348,600 8,820
00206R CP 5 |AT&T. 12/06/2016........ WELLS FARGO.... 289,350 6,293
013817  AJ 0 |ALCOA 12/06/2016........ WELLS FARGO.... 313,395 6,293
12527G AF 0 [CF INDUSTRIES........coooiiiiieiieieieinrieseeisseesse s 09/19/2016........ WELLS FARGO.... 304,656 300
14916R  AD 6 | CATHOLIC HEALTH INITIATIVES 12/22/2016........ WELLS FARGO.... 310,779 2,411
33799A MT 7 07/11/2016........ SANDLER ...ttt 249,998

37045V AH 3 12/21/2016........ WELLS FARGO.... 294,492 3,583
427096 86 2 |HERCULES CAPITAL INC. 04/22/2016........ SANDLER ..ottt s 298,560

43785V AC 6 |HOME STREET INC.. 05/17/2016........ SANDLER ...ttt 200,000

61945C  AD 5 |MOSAIC . 12/28/2016........ WELLS FARGO.... 101,758 727
663904  AC 4 |NORTHEAST BANCORP.......ccoomiiiuiriririmisiiisnnissssienissesssnsssnnenes 06/22/2016........ SANDLER ..ottt 300,000

3899999. Total - Bonds - Industrial and Miscellaneous.. 3,011,588 28,428
8399997,  Total - BONAS = Pat 3. ...t 3,011,588 28,428
8399999, TOAl - BOMAS. ... ..ottt s8££ E e LE1eEE e R eEE Rt 3,011,588 | .o 2,998,560 28,428

Preferred Stocks - Industrial and Mi:

278642 20 2 |EBAY .. | | 03/09/2016........ WELLS FARGO.... 2,000.000 50,100 | i 50,100.00

8499999. Total - Preferred Stocks - Industrial and Miscellaneous 50,100 XXX ] 0
8999997. Total - Preferred StOCKS = PaIt 3.............cc.cvvvviieririsieeieesseseesesesiesse s 50,100 XXX | 0
8999999. Total - Preferred Stocks.................. 50,100 XXX e 0
9899999. Total - Preferred and Common Stocks.......... 50,100 XXX | 0
9999999. Total - Bonds, Preferred and COMMON SOCKS...............cu.uiiieiiiiririieriiiieiieiiiesiesi e e seeiee | eesisess et es et s ekttt 3,061,688 XXX 28,428




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

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
1 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 | inB./A.C.V. | Changein | 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 - U.S. Government
912810 DX 3 |U.S.TREASURY BOND.......cccooommrrimmmrimrrriirnii o [ 117152016, [ MATURED..........ooorivireiirniiineriseniiens | cevvieesiinessisnsiiins | eeveoeees 500,000 | .......... 500,000 | .......... 601,875 | .coovers 505,922 | ..o | e (5,922) (5,922) | ..oovveoerriienis | e 500,000 | ..oooveerrrierens [ oo | e 0. 37,500 |11/15/2016.
912810 DX 3 |U.S.TREASURY BOND.......cccosivirirmiirirnnrniiraninnins .. | 11/15/2016. [ MATURED........oiiiiiiiieiinicsisniiersniniiens | seevensssnssnsssesennninne | avveees 1,000,000 | ....... 1,000,000 | ....... 1,266,250 | ........... 1,017,130 | oo | e [N I P (17,130) [ cevovvevnnicins | v 1,000,000 [ .oovvvninrinnns [ | e 0 [ 75,000 | 11/15/2016.
0599999. Total - BONdS = U.S. GOVEMMENL.........ouuuiieiiiieiiieesiie et omessssess s | cesiaa 1,500,000 | ....... 1,500,000 | ....... 1,868,125 | ........... 1,623,052 | ..coovven, 0. (23,052) | ..oovoenee 0 [ (23,052) | ..o 0 [ 1,500,000 |....coocceeen. 0 | (O I 0]... 112,500 XXX
Bonds - All Other Government
36202D 5R 8 [G.N.M.A. Il POOL #3556............cooevvvirriirriins .. [12/20/2016. | PRINCIPAL.........ccooooiimviiinriinnniinnniinnnns | cevvvenniisnniisnniinns | covveennnn TUTAT |l ILTAT | 11,624 ] 11,842 | 43 43 699 05/20/2034.
36202D BY 6 [G.N.M.A.Il POOL #2755.... .. [12120/2016. | PRINCIPAL..........oocvveerrriiriirirerirerieirenens | cevvrernvirenssinsniinins | overeinenneensi0 70 | evviiiiriceeecB76 | i 876 | 895 | 4 4 480 05/20/2029.
36202D FG 1 [G.N.M.A.II POOL #2867 .1 12/20/2016. [ PRINCIPAL.......cooivrrrriernrisrirenneiesienins | eeverisnnenensnssiens | e 389 | vvvrerineennnn339 | v 337 | v 459 |, 21 21 1,059 01/20/2030.
36202D MR 9 [G.N.M.A. Il POOL #3068.... 1+ [12/20/2016. | PRINCIPAL.........oorverirrernreernneernnnennnnes | svevrmnnessnnssnnnnsinne | ooneeeinneeenn2y239 | w2239 | v 2,317 | 1,299 |, (240) (240) 3,977 04/20/2031.
36202D RX 1 |G.N.M.A. Il POOL #3202 .. [ 12/20/2016. | PRINCIPAL. (813) (813) 2,345 02/20/2032.
36202D S5 1 [G.N.MA. Il POOL #3240.... .+ [12120/2016. | PRINCIPAL.........ovvrvrirrerirrernneenssnninnnns | sevvessnrissnsnssnnnnns | ooverernnneen 3,167 | i 5167 | 005,326 | 2,915 |, (569) (569) 978 05/20/2032.
36202D TT 8 [G.N.MA. Il POOL #3262.... ++ | 12120/2016. | PRINCIPAL.......ooeirrvrrererrcrieeineeisseins | ceevnerieeeseesnseinnees | eoverinnennn 3,248 | 5,246 | 5,503 | i 1,684 | e (706) (T0B) | oo | e 11,674 07/20/2032.
36202E FP 9 |G.N.M.A. Il POOL #3774. .. | 12/20/2016. | PRINCIPAL. s 19 19 8,016 10/20/2035.
36202E PX 1 |G.N.M.A.II POOL #4038 .. | 12/20/2016. | PRINCIPAL... 8,038 |. .8,038 |. .8,013 8,015 |...... 1 1] e | e 26,166 10/20/2037.
36202E S8 3 |G.N.M.A.IIPOOL #4143 .. [ 12/20/2016. | PRINCIPAL... 26,141 | oo, 26,141 | ............ 25,786 | ... 26,051 |....... 115 115 319 05/20/2038.
36204L HR 5 |G.N.M.A. POOL #372940 .. | 01/15/2016. | PRINCIPAL. 12 12 1,960 01/15/2024.
36213Q 72 8 |G.N.M.A. POOL #561561.... 1 [ 12/15/2016. | PRINCIPAL.......ooreveivrriericrierineeisseins | cevveerireniseesnennees | vnerneeennn2y831 [ 2,831 | 2,891 | 02,160 | e (200) (200) 7,044 08/15/2031.
36291E AW 1 |G.N.M.A. POOL #625621.... .1 1215/2016. [ PRINCIPAL.......cooivrririrernrinrirnnineiesienis | eeverisnsenensnsniens | vovvvernnnene 15094 | i 7,094 | i 7,152 | i 7,085 |, (21) (21) ..11,669 12/15/2033.
36295F GE 8 | G.N.M.A. POOL #668997. .1 12/15/2016. 18 18 ..11,884 04/15/2037.
1099999. Total - Bonds - All Other GOVErNMENL.........ccuuiiiiiiiiiiisiiniinissiinis oo | e 101,397 | 10000.101,397 | 1000 101,708 | 90,588 | i 0] (2,317) 0 (2,317) 0 ..88,271 XXX
Bonds - Industrial and Miscellaneous
054303 AU 6 |AVON PRODUCTS INC......cocooommmrrimrrriiririinniis .. | 11/30/2016. | CALLED................... 250,000 250,000 | .......... 242,885 | .............. 250,000 | ..o | e 0 [ oo | e 250,000 03/01/2018.
63743F PK 6 |NATIONAL RURAL UTILITY CORP..........ccccoouuuee .. [ 06/15/2016. | CALLED...........coooirvvirriinciisnciienniisneies | e | cevieen 400,000 | .......... 400,000 | .......... 400,000 | .......ccc...c 400,000 | ..o | s LV OO R 400,000 02/15/2030.
88732J AJ 7 |TIME WARNER CABLE .. | 03/23/2016. | WELLS FARGO ..106,623 ...99,000 ..103,208 | ... 99,000 | ..oooovvveriiiens | o 0 ..99,000 05/01/2037.
3899999, Total - Bonds - Industrial and MiSCElaNEOUS.................c.ovvevereiereriiieiens evereieesieieiseeas verrer 156,623 | ..........749,000 | ..........746,093 | .............. 749,000 | ................ 0 0 0 0 0f.. 749,000 XXX
8399997. T0tal - BONAS = PAM 4. s ekt | e 2,358,020 | ....... 2,350,397 | ....... 2,715,920 | ..........2,362,640 | ....occ.0 | e (25,369) | ..o 0 [ (25,369) [ ...coooovrennncd 0 [ o 2,337,271 XXX
8399999. TORAL = BOMAS. ...ttt ff eSSt | e 2,358,020 | ...... 2,350,397 | ....... 2,715,920 (25,369) 0 (25,369) 0 2,337,271 XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS...........couiiiiiriiiriiiiniins s | onneees 2,358,020 XXX | 2,715,920 | .........2,362,640 | .....cc.......0 | o (25,369) | ...oooovenene. [ (25,369) | ...ooooovrrnnnnnd 0 2,337,271 XXX
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Annual Statement for the year 2016 of the American Mutual Life Association

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

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16

F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and

CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends

NONE
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Annual Statement for the year 2016 of the American Mutual Life Association

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
NAIC Valuation Method| Do Insurer's Assets
(See Purposes and Include Intangible
NAIC Procedures Manual of | Assets Connected with
Description Company the NAIC Investment Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number Analysis Office) Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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Annual Statement for the year 2016 of the American Mutual Life Association

SCHEDULE DA - PART 1

ned December 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Ow
6 7 8

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

F 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./AC.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest

NONE




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

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior | Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of o Valuation Exchange | CurrentYear's [  Carrying Quality of | atInception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B./A.CV. Accretion | Hedged ltems Exposure Entity end (b)

813

NONE
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Annual Statement for the year 2016 of the American Mutual Life Association

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative Hedge
Indicate Prior Year(s) | Current Year Effectiveness
Exercise, Strike Price, | Initial Cost of | Initial Cost of | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustment | Gain (Loss) | at Inception
Schedule| Type(s) Date of Expiration, Rate or Index|  Premium Premium Received o| Valuation Exchange | Current Year's on to Carrying on and at
Description of Item(s) Hedged, Used | / Exhibit | of Risk(s) Exchange, Counterparty Maturity or | Termination | Maturity or| Numberof |  Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d [ Increase Change in | (Amorization) /| Termination | Value of | Termination-| Termination
Description for Income Generation or Replicated | Identifier (a) or Central _Clearinghouse Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease) | B./A.C.V. Accretion Recognized | Hedged Item| Deferred (b)

NONE
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Annual Statement for the year 2016 of the American Mutual Life Association

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

Ticker
Symbol

Number of
Contracts

Notional
Amount

Description

Description of Item(s) Hedged,
Used for Income Generation or
Replicated

Schedule /
Exhibit
Identifier

Type(s) of
Risk(s)
(@)

Date of
Maturity or
Expiration

9

Exchange

10

Trade
Date

11

Transaction
Price

12

Reporting Date Price]

Fair Value

Book/Adjusted
Carrying Value

Highly Effective Hedges
15 16 17
Change in
Variation
Margin Gain
Cumulative Deferred (Loss) Used to
Variation Variation Adjust Basis of
Margin Margin Hedged Item

Cumulative
Variation
Margin for All
Other Hedges

19

Change in

Variation
Margin Gain
(Loss)
Recognized in
Current Year

20

Potential
Exposure

21

Hedge
Effectiveness
at Inception
and at Year-
end (b)

22

Value of One
(1) Point

NONE
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Annual Statement for the year 2016 of the American Mutual Life Association

SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 Change in Variation Margin 19 20
16 17 18 Hedge
Schedule / Type(s) Date of Indicate Exercise, | Cumulative Variation Gain (Loss) Gain (Loss) Used to Effectiveness at
Number of Description of Item(s) Hedged, Used for Exhibit of Risk(s) Maturity or Trade Transaction Termination Termination Expiration, Maturity Margin at Recognized in Adjust Basis of Inception and at Value of One (1)
[Ticker Symbo| _Contracts Notional Amount Description Income Generation or Replicated Identifier (a) Expiration Exchange Date Price Date Price or Sale Termination Current Year Hedged Item Deferred Termination (b) Point

NONE
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Annual Statement for the year 2016 of the American Mutual Life Association

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

SCHEDULE DB - PART D - SECTION 1

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement|  Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value < 0 of Collateral Exposure Sheet Exposure
1. Offsetper SSAPNo.64 e s | s
2. Netafterright of offset per SSAPNo. 684 ] e (O 0

NONE
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Annual Statement for the year 2016 of the American Mutual Life Association

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

Exchange Counterparty or Central Clearinghouse

Type of Asset Pledged

3

CUSIP Identification

4

Description

Fair Value

Par Value

7

Book/Adjusted
Carrying Value

8

Maturity
Date

9

Type of Margin
(,Vorlv)

NONE




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

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date
General Interrogatories:
1. The activity for the year:  Fair Value $ Book/Adjusted Carrying Value $
2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §........ ONAIC2: §......... ONAIC3: §........ 0 NAIC4: §......... ONAICS: §......... ONAICE: §......... 0

NONE

E24




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

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

2 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date

General Interrogatories:

1.
2.

The activity for the year:  Fair Value $........
Average balance for the year:  Fair Value $

NONE

E25




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

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Depositories
Third Federal - Savings 9 8,153 | XXX
Third Federal - CD. 522 26,620 | XXX
Key Bank - Checking 322,169 | XXX
FHLB 2,512 9,068 | XXX
Key Bank - Abram Scholarship - Savings. . 7 20,007 | XXX
0199999. Total - Open Depositorie: XXX XXX 3,050 0 386,016 | XXX
0399999. Total Cash on Deposit: XXX XXX 3,050 0 386,016 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX [ 200 | XXX
0599999. Total Cash XXX XXX 3,050 0 386,216 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 120,491 | 4. April 509,961 | 7. July. 275,708 | 10. October. 317,204
2. February 431,978 | 5. May. 161,911 |8. August. 603,835 |11. November. 2,239,094
3. March 391,856 | 6. June 331,952 | 9. September. 287,041 | 12. December. 900,630

E26
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Annual Statement for the year 2016 of the American Mutual Life Association

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

Description

2
Code

3
Date Acquired

4

Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

7

Amount of Interest Due & Accrued

8

Amount Received During Year

NONE




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

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AasKa.......ccoooeronrenrenreereen AK |
3. Arizona
4. Arkansas...
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida .
11, GEOMGi@.u e
12.  Hawaii HI
13.  Idaho. D]..
14.  lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22.  Massachusetts.............ccccuuunernend MA | ..
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32.
33.
34.
35.  North Dakota.
36.  Ohio...
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | .
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0
59. Total XXX XXX 0 0
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0

E28
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