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Annual Statement for the year 2016 of e F@MIily Heritage Life Insurance Company of America

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. treasury SECUMHES. .......c.cvvveveercreeeeieieee et sessesens | evenseneas 45,855,185 | ............. 48 | 45,855,185 | ...oeveveeeerieeeies [ e 45,855,185 | ............. 4.8
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agenCies..........cocveuerriireinieversieesesseesesees | cevevssiesesssssesssssesnns | cvvesesennd 0.0 [ oo et | e (01 I 0.0
1.22 lIssued by U.S. government sponsored agencies...........cceveveevreeverrerenes | ceveeees 259,375,658 | ........... 2712 | ... 259,375,658 | ..o | e 259,375,658 | ........... 27.2
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMHES).....vvveverieiseieieieictesie ettt sense s | ensesessnsensesssssssesens | sesessesiesnn 0.0 [ | e | e 0] e 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..............ccccccevevees | coverevee. 6,590,064 | ............. 0.7 | oo 6,590,064 | .....ocvveririereieens | e 6,590,064 | ............. 0.7
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations...............ccccveeieverviveiieieenieiees | e 33,887,861 | ............. 36 | .. 33,887,861 | ..covveereerereeeens | e, 33,887,861 | ............. 3.6
1.43 Revenue and assessment obligations...............ccccceviveverieceniveesieeens | cveveaes 30,819,973 | ............. 32 | . 30,819,973 | ..o | e, 30,819,973 | ............. 3.2
1.44 Industrial development and similar Obligations............cccccevcveiricienieiies | e | cevesieienad 0.0 [ | e | e 0] e 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cocorrnnrrrnennnereinenees [ rereennnnineeseensnennns | eennereenness0:00 | orinisineiesinrnens | | e [V 0.0
1.512 Issued or guaranteed by FNMA and FHLMC............ccocovvrivneniiens [ eovrnnrennnnisiieinsinnins | cvvinniennen0.00 [ [ oo | e (V1 IO 0.0
1.513 AlLONET ..o sssssnssnnssnnes | snssnsssssssnsssnsssssssnnses | srensenssend020) | ot | oesnsssssssssssinns | cevesssessessessses s (O I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.......ccccovvves | coerenieeseeieiens | cevveienn 0.0 [ | e | e 0] e 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in Line 1.5271........c.ovrrninrnrnnninnneieenniens [ eeneneisesssnsenseseeinns | coneeneeeens 0.0 [ | e | e (O] I 0.0
1,523 Al ONEI ..o seesees | srisesissssssssssisssisnins | sonessesed 0.0 [ oo e | e (O A 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
YT SECUIHES). . ... vvvcereeeeeeieeeeee e | enesd 468,128,931 | .......... 491 | ... 468,128,931 | ..o [ i, 468,128,931
2.2 Unaffiliated non-U.S. securities (including Canada)... I 85,091,929 | ...........8.9 | .......... 85,091,929 |.... ...85,091,929
2.3 Afiliated SECUMHIES. .....c.. et | seesesieeb e ess s
3. Equity interests:
3.1 Investments in MULUAI fUNGS..........ccoviiiniicceeeneieseens | cereieeesseeesenns | conenieeenes 0.0 [ e e | e (V1 0.0
3.2 Preferred stocks:
321 AFIlIAtE. ... | ensenssnssnsssssnnnns | o000 | || (O I 0.0
3.22 Unaffiliated........ooouierieieeeeeisissiesissississsssssssssssnsens | eevnnsssssssssssssnnsinnes | soeseennneni020) | ot || e (O S 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFilIAtE. ... | ernniississssnssnsnnis | soeenreenneni000) | || s (O I 0.0
3.32 UNaffillated.......coveerrrrrerirrirnissississieiesssisssssssssssssssessssssssssssssssssssssnsnes | cssssessnsssssssssnssnssnsse | sesssssneenss020 [ rrrmrnnnnnnissinsinninns v | e (O I 0.0
3.4 Other equity securities:
341 AFFIlIAEEA. ... sseeesesestenssesenssnssnssnees | ressensnnessnnssensensnnnns | senenneenns020 [ e [ | s (O I 0.0
342 Unaffiliated.........oovvvieiiiiiisesiesssssisssissississsssssnsens | enensssssssssnssnnns | o020 | || s (O S 0.0
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3.51 Affiliated.....
3.52 Unaffiliated

Mortgage loans:

4.1 Construction and land development

4.2 AGriCURUraL. ..o

4.3 Single family residential properties...................

4.4 Multifamily residential properties............cc.cc......

4.5 Commercial [0ans........c.ooueureerereereereerierienens

4.6 Mezzanine real estate loans..........ccccocneereunn

Real estate investments:

5.1 Property occupied by company............cccceeee.

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

5.3
satisfaction of debt)

CoNtract [0aNS........c.cvuieeeeeeieinere e

DENVALIVES. ...

Receivables for SECUNtes.........o.vvuevrrnivnirreireiinienes

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

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

............ 5,626,674
17,159,518

............ 5,626,674

..17,159,518 | ....

................ 5,626,674
...17,159,518

........ 953,148,804 ........963,148,804

953,148,804

S101
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI........cciiuierirrierirriseiseessseseiseesesssssssasesse st sse st s es st ss st s st s st s sren s

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........ovreirririrrrinrireisierire sttt sss s sssenses 1,346,795

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........c.ccuvueiiiiueieicec et 1,346,795
3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13 ...ttt ettt sttt et b s st et s s b ae bt es s ae b sttt e st s neetens

3.2 Totals, Part 3, COIUMN 1. ... s 0
4. Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 18........c.iiiiiiieiieieiieie ettt s st bt s sttt s st nns (55,000)
5. Deduct amounts received on disposals, Part 3, COIUMN 15..........cciiiiiieice ettt s bbb bbb a st 570,000

6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15........iiiiieiieieerieeiices st s

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

7.0 TotalS, Part 1, COIUMN 12, ettt sttt bbb a st s st s e saes 32,500

7.2 Totals, Part 3, COIUMN 10.......coiuiieiiteieetcie ettt ettt bbbttt b st s et en s saes 19,295 51,795
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ..ottt ettt ettt ettt s et ns st et s e et n st et essnaet st et et s st snentens

8.2 Totals, Part 3, COIUMN 9.t bbbt 0
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-516-T-8).........cccceverrirrireiiiieieie ettt st 670,000
10.  Deduct total NONAAMITIEA @MOUNTS...........cc.iiiiiii bbb
11.  Statement value at end of current period (LINE 9 MINUS LINE 10)........c.eieiiuiieieiieeieisiesiss ettt bbb st bbb st been 670,000

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 Of PrOr YEAN............ccuiiriiniiirerr bbb
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........c.ccuuirieieiiiciie ettt bbbt

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

3.1 Totals, Part 1, COIUMN 12. ...t

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. ACCTUAL OF QISCOUNL........ovevevirieeaeeresieeesesi ettt 8 88 RE88REEEER5 R
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O......ooeeeceetee et ettt et sttt bbbttt enannan

52 Totals, Part 3, COIUMN 8. NNE ............................. 0
6. Total gain (loss) on disposals, Part 3, Column 18.......c.cccovvvrrrrrnrncrrrn. . N N IR v
7. Deduct amounts received on disposals, Part 3, COIUMN 5.ttt bbb a bbbt bbbt bbb saes
8.  Deduct amortization of premium and mortgage interest points and COMMIMENE FEES..........c.cuiuiiiiiiicei et
9. 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
10. Deduct current year's other-than-temporary impairment recognized:

10,1 Totals, Part 1, COIUMN 11 ...ttt

10.2 Totals, Part 3, COIUMN 10.......c.cmreieiereiiiesesess s ess sttt 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccvrrrerrermrrnrenrnsinneresssessesssessessssssessesens 0
12, TOTAl VAIUGLON GIHOWEANCE..........oveeceererrireiieeereese ettt ee sttt £ 828282 E 4282842282882 E s n et s st en e
13, SUDLOLAI (LINE 11 PIUS LINE 12)....eueeieeeieireiieeieieieissstseise et ees st ess st e sse s es b se st s8££ 42888422828 n et een 0
14, Deduct total NONAAMITIEA @MOUNTS. ..o bbb
15.  Statement value at end of current period (LINE 13 MINUS LINE 14)........oviiurieiriieeireieiieeise sttt es sttt en 0
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDEE 31 Of PHOT YBAI..........ccccevicieies ettt ettt bbbt s bbbt bbb s e ae b n sttt n e baen 16,400,737
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN ).ttt

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........c.oiiririrnirrrs ettt 954,880 954,880
Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN T6.........vieieiciitcicte ettt bbbt bbb bbb se s s

3.2 Totals, Part 3, COIUMN 2.t bbbttt 0
ACCIUAL OF QISCOUNT.........coo bbb 1,632

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13 ...ttt ettt b s st s st s bt s bt en s san b s e ssesees (56,589)

5.2 Totals, Part 3, COIUMN ..ottt sttt a bbb sttt s st s et b s s et s s sa st nea (56,589)
Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 19........ciiiieiiiieieiesise sttt st E bbbt

Deduct amounts received on disposals, Part 3, COIUMN 16...........coiuiieiciireie ettt bbb a bbb a s a st ss st en s senens 125,000
Deduct amortization of Premium @Nd AEPIECIAtION. ..........urueriierrerieiierisireesse e ss e see s st s s es st ess s s st s et a8 s b s s sen s s srs s 16,042

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...ttt bbbt bbb bbb s

9.2 Totals, Part 3, COIUMN T4 ...ttt bbb ettt bbb se s 0
Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15.........iiiiiie bbb bbb bbbt

10.2 Totals, Part 3, COIUMN 1. bbb bbbt 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10)........cccceerermiriiirireissiieise ettt bbbt 17,159,518
Deduct total NONAAMILEA AMOUNLS............ciiiiiiii bbb

Statement value at end of current period (LiNe 11 MINUS LINE 12)........cveiuriuiieieiiieieisississsess sttt sttt s bbbttt tns 17,159,518

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMBET 31 Of PHIOT YEAN..........ccuciiieiieicice ettt sttt bbb bbbt s bbb s bbb bbb ae st 786,067,257
Cost of bonds and stocks acqUIred, Part 3, COUMN 7..........c.cueiiuiieieiieese ettt bbb bbb s bbb bbbttt aen 155,984,071
ACCTUBI OF QISCOUNL. ...ttt R8RSR 13,904,398
Unrealized valuation increase (decrease):
A1 PAME T, COIUMN 12...cccietieesesi st 60,966
4.2 Part2, SECtON 1, COIUMN 5.ttt
4.3 Part2, SECHON 2, COIUMN 13 ...ttt ettt s e s et s st es st en s ses s s ssesas
A4 Part4, COIUMN T coooeeeeeeseeeseeeseeeseees s eess s ss ettt s8££ 60,966
Total gain (10ss) 0N diSPOSAIS, Part 4, COIUMN 1.ttt sttt s8££ e E bt n st 46,803
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7 ...ttt bbbt nann 25,568,254
DedUCt @MOMtZAtION OF PIEMIUM........coiiiviteictctete ettt a s b bbbt s bbb s bbb st s bbb e s e b s bbb s bbb s bbbt bbb n e 745,640
Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 5.

8.2 Part2, SECHON 1, COIUMN 19......coumiiiirireriuciieeisseeesess sttt

8.3 Part 2, SECHON 2, COIUMN 16.........urvuuuerireriuerireisseresseesseesseess sttt sttt

8.4 Part 4, COIUMN 15, ..ottt 0
Deduct current year's other-than-temporary impairment recognized:
9.1 Pt 1, COIUMN 14t
9.2 Part2, SECHON 1, COUMN 17.....couiieeiceesrerieeeseesiesssss st
9.3 Part2, SECHON 2, COIUMN T4........ouoieeeeceeteee ettt sttt s bbb sa st en s
9.4 Partd, COIUMN 13 ..ottt e s e a bbb bbb bbbttt 0
Book/adjusted carrying value at end of current period (LINES 1+2+344+5-6-T48-9)........cuririuriereireieineeieesetet ettt ettt 929,749,601
Deduct total NONAAMIREA @MOUNLS............ciuiiiiiieiieie ittt bbbttt

Statement value at end of current period (LINE 10 MINUS LINE 11).....uovuiiiieiieieiiise sttt ettt bbbt bbbt en et st 929,749,601
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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.......c.veverrerirenes | covvereriniriniinennns 45,855,185 | .o 57,268,305 | ..ovvereireennes 12,738,530 | oovvveieiend 63,200,000
Governments (Including all obligations 2. CANAGA. ...t | e | et enenes | sresest ettt tentens | sreseses ettt bnee
guaranteed by governments) 3. OthEr COUNMMMES. ..eurererierreares | eenmrenessesmssrsssessssssssnsssssseins | assssssssssssesssssssssesssnssnsssssesss | sessssessanssssssssessesssnssssessansans | sossossssssssessesssnssssssssassssssnses
4. TOtalS....oocreecreerreserisnrieriies | e 45,855,185 | ....coovrreriinnnns 57,268,305 | ..cocoovrrrnininnnns 12,738,530 | ..ooovvrrrerienn, 63,200,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...coiieeiiieeeieeiiieien | e 6,590,064 | .......covovvernenen. 7,070,079 | .o 6,705214 | ..o 6,300,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....ccoovieiiieieeiiceeiiens | e, 33,887,861 | ..o 36,053,635 | ..o 34,006,775 | ..o 34,285,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. ..290,195,631 ..317,966,288 ..240,335,352 ..549,212,000
Industrial and Miscellaneous, SVO Identified 8. ..468,128,931 .463,427 471 ..468,637,003 .451,672,355
Funds and Hybrid Securities (unaffiliated) 9. ....26,952,198 ...27,322,133 ....27,022,323 ....25,910,000
10. Other Countries......cooverenes | cenrrerneninninens 58,139,731 | o 58,263,468 | ....ooiirreeinns 58,163,643 | ....cocoovvnirnnnes 54,950,000
11. 553,220,860 | ....covereririennes 549,013,072 | ..coovvvriririnns 553,822,969 | ....coovreniriis 532,532,355
Parent, Subsidiaries and Affiliates 12, TOAIS.....cvieieiiieieicteieteeieii | erieseiesies s sssssssiesssies | eeressessssssssessesssssssesssssssesins | evossssssssssssssssessessssessessssansess | sressesosssssesssssssessessssessessssanes
13. 929,749,601 | ..covovvrrerirnnns 967,371,379 | oovvvrrrrneriin 847,608,840 | .......coeee.. 1,185,529,355
PREFERRED STOCKS 14, UNItEd STAIES ... || rreieinsise e snsssinees | ceresssesnse s
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA........cvevercieeeieieieiees | errese e sstesie s | eevsssssssses et esses s sestes e sstenaes | srtessesssestes st es et serees
16. Other COUNMMES........ooriiiiinis | o | oo ssessesssessnessnes | conesssessssssssssessssse s
17, TOtAIS...cvecveiviirisiisiisiieniens | v 0 [ s 0 [ i 0
Parent, Subsidiaries and Affiliates 18, TORAIS....vooveieciiiiiisnisins | o | oo | seressnesse s
19. Total Preferred Stocks......... | woccveiniineiniiniiniiniines 0 [ oo 0 [ e 0
COMMON STOCKS 20. UNited SEALES.......veveervcriieens [ eerirriieiinceiscsiresiesinenes | oeesieneiessissesssess st | seseese s
Industrial and Miscellaneous (Unaffiliated) 271, €aANAAA. ... | e | e | esres bbbt
22. Other COUMTIES. .....c.veuieriiens | eoiriisiessinssesssesssenssnssenses | seenesesssenssenssenssenssenssenssensns | weesssenssesssenssenssssssensensenence
23, TotalS.....cciviiniiniiniinisniinin | s 0 [ oo 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS......oceriieecieiiieieiiieieiiies | ereiesssssiessssssessssssesessssssssnss | srsssessssssessssssesessssesessssssesanse | sssssesessssesessssssesassesessssnsesanns
25. Total Common StOCKS.....ceee | ovvevieiiiiniisiisiiiiinnes 0 [ oo 0 [ oo 0
26. Total StOCKS......cmuesmsmsssmsssnnss | covveiiiiiniiisiissississienees 0 [ oo [0 0
27. Total Bonds and Stocks...... | ..c.ccccoceeerenn. 929,749,601 | .covovvviinnn 967,371,379 | ovvorerierernn 847,608,840
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SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1 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)

1. U.S. Governments

......................... 5.4
......................... 0.0

......................... 5.8
......................... 0.0

2.
3.
4, U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
XXX
XXX
XXX
. XXX..
XXX
XXX
XXX
5. U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
5.1 NAIC T ssssessssessssiesesssssssessesssssssessenns | cnnensennnens 1,001,577 | o 562,970 |............. 15,156,090 | ...........228,436,265 |............44,681,374 | ........ XXX.oooovveiees [ 00000000 289,838,276 | ... 31.0 1. 279,359,684 | o355 |10 289,838,276 | oo
5.2 NAIC 2.ttt sse s | sessessssessesssssssessessssens | sessesssssssessesssssssasesnns | sessesessssensesessnsesiesies | sessensessssesessessssensasies | cnesensessessesenessessnsenes | soenerse s XK Kurererrersenss | vervensrnnresersnennenses0 [ vecnnrsnnenennsnennend000 0 [ L0000 [ [
5.3 NAIC 3ttt ss e | essessstens et sstens | ersesssensenenessnsenseens | essessessnsensesessntenesnns | essensesnesensessessssenenes | nesensessensessnensesnssnnes | senrerse s XK Kurerenrensenns | envensrsnenensnrennenens0 |00 [ L0000 [ [
54
5.8 INAIC Bttt sssensenn | ensessssessesssssssessassessns | essessesssssssessessnsansessns | onsessessessnsessessssensessns | onsessessessssessassnssnsanses | sossessesessneas 357,355 357,355 | oo 0.0 | o, 298,693 | ..ot 0.0 | oo, 357,355 | i

5.7 TOtaIS.....cviiiiiiic | 1,001,577 | oo, 562,970 |.......cc..e. 15,156,090 |........... 228,436,265 |............. 45,038,729 | .......... 2,9, S I 290,195,631 |...ocvvviinniiininas 31.0 | 279,658,377 | ..o 35.6 | ..o 290,195,631 | ..o, 0
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SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total 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)

B.1 NAIC Tttt sttt ssessensees | sntesssssssssassassnsssstessns | sessessessasssssnssessansnsss | sessessesenns 13,047,079 | ..o 8,103,961 |........... 143,579,838 | ..oooveee XXX e | e 164,730,878 | ..ovvvvererreenns (VA TN 168,043,707 | ..ovvrerererrnenee 214 | 135,192,613 |..coveeeeee 29,538,265
B.2 NAIC 2.ttt sssensnsens | sviessessensnes 142,798 |............. 12,537,144 | ............. 47,817,847 |............. 35,636,830 |........... 284,357,265 SO DS 380,491,884 | ....covvrrrrrinnns 40.7 | 244,010,098 |...ovovrerrrininns 310 [ 305,958,117 | .coovvrnne 74,533,767
8.3 NAIC 3.ttt ensnsens | sesessessensnes 600,000 |....cccvvnne. 2,400,000 [ ..voverereeeerineereiees | e seessrenens | eeeesenennenn 2,971,459 ST DU 5,971,459 | .o 0.6 | oo 5,971,027 | .o 0.8 | i 2,971,459 | .o 3,000,000
6.4 2,026,639 I I 2,026,639 |..ooovrrrrrieinnen0.2 | 2,027,100 |03 | 2,026,639 | .ooverierieiees
B.5 NAIC Bttt ess st ssessessnees | sssessssssessessasssssnssensns | srssessessassssssssessansnsss | sessessessssssessessasssessenss | sesssessssessasssnssessessanes | enessessessnnssesessenssesnns | sesessens XK Kurersnnsnesns | overessesssneressessnnenes 0 {000 e L0000 [ [,
B.6 NAIC B...oooeeiiiesieieiseeste et ss st ssesssssssssssessenssnes | snsesssssssssssssnsssssssenses | arssssssssassssssssenssnssnsss | nessassenssnssassonsanssessanss | sosssnsnssessanssnssessansanes | onsensensanssessansensnsnne | seesnnss Xk Kurensanssnssns | sessnssassnssnssensansanes 0 {000 [ [evrrisnienissinseen00 [ |
B.7 TOAIS...ce. et | ansesessesensanes 742,798 | .o 14,937,144 |............ 60,864,926 |............. 43,740,791 | ... 432,935,201 | .ovooeee XXXt | e 553,220,860 |....ccocrririenennn59.2 ... 420,051,932 | o534 i 446,148,828 | ...

71

7.2
7.3
74

Hybrid Securities

9.1

9.2
9.3
94
9.5
9.6
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SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1 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
............. 25,011,462 |............51,665,992 |..........262,275,136 |...........196,412,236 545,848,550 reeeenn016,310,285 | ............29,538,265
..12,537,144 |.... 47,817,847 |.. ...35,636,830 |. ..284,357,265 ..380,491,884 e .305,958,117 | ... .74,533,767
............... 2,971,459 ceerernennnn2,971,459
............... 2,026,639 cerrernenennn2,026,639

10.7 TOtAIS.ccooveeiirsreieeseeeesisesseesisessesesssssssessssesssssenenss. | eonnereneenes 11,226,522 | oo 39,948,606
10.8 Line 10.7.258 % Of COL 7....cvivereicieieiscsieseississeseissiesans | crenenesssnssseniesnss 122 | avreissiessessssssiassens 4.3
1. Total Bonds Prior Year
............. 23,674,159 |............46,689,641 |...........243,979,280 |...........217,070,560 533,768,018 vireennn.506,957,112 | ............26,810,906
..... 2,567,290 |.... .50,332,073 |.. ...23,333,585 |. 167,777,150 | ... .244,010,098 197,537,747 |.... 46,472,351
.2,400,000 600,000 .2,971,027 |... 5,971,027 .2,971,027 ...3,000,000
........................ ..2,027,100 |... .2,027,100 2,027,100 |....
.............................................. 0
................................................ 298,693 ceerennn. 298,693 rereerennnn.298,693
.. ..28,641,449 |.... ..390,144,530 |... .786,074,936 .709,791,679 |....
11.8 Line 11.7858 % 0f COL. O...ccoovvercrieeccseeceeceeenesenenienes | cerierenrensnierenrenna0.3 | e 36 | i 124 | 340 | 496 | .o XXX e e e XK s et XXX e | v 100.0 [.oveveee e XKX v | v 90.3
12. Total Publicly Traded Bonds
121 NAIC 1o sssssseseessssesesesssssssssnnns | eevennneenee 10,483,724 | . 25,011,462 |............. 51,665,992 |........... 262,275,136 |........... 166,873,971 | .o | e 516,310,285 | ..covvevereeeeennn55.2 | i 506,957,112 | wovevvevereirinnd 645 |.......... 516,310,285
............... 3,167,209 |.............26,096,213 | .............22,774,214 | ...........253,920,481 | ....cceccservrrrrrrsrrrrrreres | c0rr.n.. 305,958,117 oo 197,537,747 | o viennnnnn305,958,117
2,971,459 | oo | e 2,971,459 | o030 2,971,027 | o048 | 2,971,459
..2,026,639 |... ..2,026,639 2,026,639 |....
.................................................. 0 revererierenrerinneneennn0)
................. 357,355 revererrennnnn 307,355 e 298,693 ceeereerinnnn 307,355
77,762,205 | .. ..426,149,905 ..827,623,855 .709,791,679 827,623,855 | ....
12.8 Line 12.7 as a % of Col. 7.... . . A 348 | 515 | oeveiiieeenenn0.0 | 100.0 {.oeveree e XXX e [ e e XXX s [ e XXX e [ e 100.0
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10........ccccrvcvririee | wovrrvrnnrinnrsennennns | 3.0 | o 8.3 | iiiieiieeeenn305 | e, 456 | o000 | e LT D ©.0 R I 0.0, ST IR 0.0, S [FTR 88.5
13 Total Privately Placed Bonds

221,721,634 |..

29,538,265
....14,533,767

............. 29,538,265
.74,533,767

................. 742,798 creenen 21,721,634

13.8 Line 13.7as a % of Col. 7.... S 0.7 . ...20.3

13.9 Line 13.7as a % of Line 10.7, Col. 7, Section 10.........cccccocvcvies | covvervrerirircrerernan 01 | o, 13 i, 2.3

(@) Includes $.....71,971,223 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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

(c) Includes §.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, $.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

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

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $.....4,946,286;

NAIC 2§.......... 0;

NAIC3$

........ 0; NAIC

45...

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

..... 0;

NAICBS......... 0.




Annual Statement for the year 2016 ofthe F@mily Heritage Life Insurance Company of America

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 4 5 6 7 8

2 3 9 10 1 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 orLess 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 1SSUEE OblIGAtoNS......c.ovvuvrerceieicieieeiees et eiensas | eeesenieean 9,482,147 |..cceevnee 19,552,337 | ....cccnc.. 21,455,041

............ 45,206,997
1.2 Residential Mortgage-Backed Securities... .
1.3 Commercial Mortgage-Backed Securities
1.4 Other Loan-Backed and Structured Securities.

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

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

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..

............................................. 0].....4495918 |.......1,394861 |.......19,846,058 |.........8,151,024

............ 34,541,486

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 Issuer Obligations............ccevevevresierseirereieseieeessesessssesssssssensessnsens | eveeniennens 1,001,577 | 562,970 | 15,156,090 | ..........228,436,265 | ............ 45,038,729 | ......... XXX oot [ e . 279,658,377
5.2 Residential Mortgage-Backed Securities...
5.3 Commercial Mortgage-Backed Securities
5.4 Other Loan-Backed and Structured Securities.

Industrial and Miscellaneous (unaffiliated)
6.1 Issuer Obligations
6.2 Residential Mortgage-Backed Securities... . e |-
6.3 Commercial Mortgage-Backed Securities . .
6.4 Other Loan-Backed and Structured SECUNLIES...........cceuevereveveuereeeeies | ceeeeeeeeeenenenerenenenenenes | evererenenenas 1,988,007 | ..o | e | e 5,975,000 | ....... XXXeoooovoverens | e 7,963,097 . O s | e, 7,963,097
............................. 14,937,144 | ............ ceenn832,935,201 |l XXX | ... 553,220,860 . A weree... 107,072,032

Hybrid Securities
7.1 Issuer Obligations
7.2 Residential Mortgage-Backed Securities...
7.3 Commercial Mortgage-Backed Securities
7.4 Other Loan-Backed and Structured Securities.

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities.
8.4 Other Loan-Backed and Structured Securities..
8.5 Totals




Annual Statement for the year 2016 ofthe F@mily Heritage Life Insurance Company of America

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 1 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 orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO.........ccccoeoervevinieveiniins | covienns D99, GO )0, 0, SO )., 0, SO )., 0, SO XXXertviierriies [ e | v [0 0.0 [ )%, 0, SO XXXKotiiviriee e | v
9.2 Bond Mutual Funds Identified by the SVO.........ccccvinenenrnincininines | v .0 N D0, S D0, SN 0,0 S XXXerirennnins e | o {01 0.0 | D0, S XXX e | e sensnesseneniees
9.3 TOAIS...eu ettt | eneeeeas P00 N 0., S D0, S 0,0, S D N RN {01 R {0 RO o X I D0, S D0 N [N [0 0

10. Total Bonds Current Year
10.1 Issuer Obligations
10.2 Residential Mortgage-Backed Securities............covvvivrreeinireierieininns
10.3 Commercial Mortgage-Backed Securities.
10.4 Other Loan-Backed and Structured Securities..
10.5 SVO Identified Funds,

10.6
10.7 Line 10.6 as a % of Col. 7.............

60IS

1. Total Bonds Prior Year
11.1 Issuer Obligations
11.2 Residential Mortgage-Backed Securities...
11.3 Commercial Mortgage-Backed Securities
11.4 Other Loan-Backed and Structured Securities

11.5 SVO Identified Funds,
118 TOAIS...couceeece ettt | seriessneiaees 2,354,378 |...ocoovenee 28,641,449 |............ 97,621,714 | .......... 267,312,865 | .......... 390,144,530 | .......... ). .9 O PR XXX
11.7 Line 11.6: 5@ % 0f €Ol 9..vvuiiiiiiieiiei s | eoneessessnssnssneseaad 0.3 | oo 3.6 | s 124 | s 34.0 | oo 49.6 | ..co.n. .0 N PR XXX
12. Total Publicly Traded Bonds
12.1 IsSUEr OblIgations..........covvevvieieieiieiriiesieesseeseeessssesssssesensnsens | e 10,483,724 | ... 28,178,671 | ............77,762,205 | ..........285,049,350 |..........426,149,905 | .......... XXXeovvvvnns [ 000000 827,623,855 | ......................88.5 | ... 709,791,679 | .....cceeee.r90.3 | .......827,623,855 | ........... )%, S
12.2 Residential Mortgage-Backed SECUMHIES. ..o [ e | reresieeensssensensisnies | eeesesssssssessenssssseens | ereneenssssseeesnssesesnens | sessensssssesnessssessenseenss | ceserees XXX v | im0 | 00 |0 0.0 | 0 9. S
12.3 Commercial Mortgage-Backed Securities JR P XXXKeovvvveenn | vrvnesneieinnenend0 |00 | 0 | 0.0 | 0 [ )9,
12.4 Other Loan-Backed and Structured SECUMHIES. .........c.vuruerrieririirins et | reirsieeeinsisiensinsinnies | resesesssssssessenssesseens | crereensssssesessssessennens | sessenssessesnessssnssensesnss | cosenees 9.0 GO IO (01 0.0 | o [V RN 0.0 | e (V10 0,9 G
12.5 SVO Identified FUNGS.........couorereriereireieeiseineieeseiseeseesieeeseiesssssseeeens | nseeeaas D0 S DS S 0.0, S 0,0 S XXXeievierrnnins [ eorernmenmnensssesnsnsnnens | conerensssensssessnesnenas {0 TR o 1) ST 0.0, S D0, S [ [ XXX
128 TOAIS...ceu ettt ssensenins | seeenseeans 10,483,724 |............ 28,178,671 |..cceenee. 77,762,205 | .......... 285,049,350 | .......... 426,149,905 | ..ooverereens (V] 827,623,855 | ..cevieiciena 88.5 |.......... 709,791,679 | oo 90.3 | .vrenes 827,623,855 |........... XXX
12.7 Line 12.6 @5 @ % Of COl. 7..eueeieieceeireiecneireieiseteieeesieseseeesneessnies | coeesseensesessnnenenns 1.3 ] s 34 | s 94 | oo 344 | 515 | s 0.0 | v 100.0 |.overenee )., SO IO )., S IO ) 0., SO IS 100.0 |.coveeeee ) 0.0 -
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10.......coverrvireisrenrnniinnins | conrenminsisnsnensenas I 1 3.0 | o 8.3 | s 30.5 |t 45.6 | oo 0.0 | oo 88.5 | e 0., S [ 0., S PO, S [P 88.5 | e XXX
13. Total Privately Placed Bonds

13.1 1SSUEF OBlIGAtIONS. ......uvuceeereieieereietsee e s
13.2 Residential Mortgage-Backed Securities
13.3 Commercial Mortgage-Backed Securities

13.4 Other Loan-Backed and Structured SECUMtIES............cccevieveirieeniieies | v
13.5 SVO Identified FUNAS.........cccoerirreieiieeieeesee e ssieienns | eeeeinnas XXX oo
13,6 TOMAIS. ...t | enreseseneaenes 742,798

13.7 Line 13.6@5@ % Of COl. 7...vvvrieerieccee s
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10

........................ 0.7
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

10.

1.

. Cost of short-term investments acquired

. Deduct amortization of premium

. Book/adjusted carrying value, December 31 Of PriOr YT ........c..cveuirireieiisieiee et

o ACCTUAL OF QISCOUNL. ..ottt bbbttt bbb ses

. Unrealized valuation INCrEase (AECIEASE)...........cuuwurrrrrreiererieristirerieissei et

. Total gain (I0SS) ON QISPOSAIS........c.vreviiiriieirieieiriieieitei ettt naebnee

. Deduct consideration received 0N diSPOSAS.............cuuriuierercririnrierieinsieseesisiese e

. Total foreign exchange change in book/adjusted Carmying ValUe..............cccerrniremerninirrierneenie e

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

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

Deduct total nonadmitted amounts
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI11, Si12, SI13, SI14
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SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

Other (a)

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

. Cost of cash equivalents acquired....

. Accrual of diSCOUNL...........cceveveieieicse e

. Unrealized valuation increase (decrease)...........cccovuverrerrernnnnns

. Total gain (10sS) 0N diSPOSAlS........ceverrererrrirrreieisrieeeseeenseens

. Deduct consideration received on disposals............cccccouveuennne

. Deduct amortization of premium..........cceeeevvevereiverresieriennnnns

. Total foreign exchange change in book/adjusted carrying value

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

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

. Deduct total nonadmitted amounts............ccccouverrvriererirnnenn.

. Statement value at end of current period (Line 10 minus Line 11)

.............................. 1,774,201

727,732

.............................. 1,774,201

................................. 727,732

QO

Indicate the category of such investments, for example, joint ventures, transportation equipment:...

Si15
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SCHEDULE A - PART 1
NED December 31 of Current Year

103

Showing all Real Estate OW
1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 11 12 13 14 15
Current Year's
Book/Adjusted Other-Than- Gross Income
Carrying Value Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,
Date Date of Last Amount of Less Fair Value Less Current Year Impairment Change in B./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 Held for Sale
Personal residence of employee - SF.........cooiiiiiiiinsesscssssssnsnssens | s ‘ Lake Zurich.........ccoovenee | IL....... | 06/21/2016. | 05/13/2016. | ..........c....670,000 | ..o [ s 670,000
0599999. Total - Properties Held fOr SAlB..........c.coiiiieieiiieisisiecisssi e sisnisns aeesssessesesssssnsessessessnssssessessnssssensessassnsensessessessnsessessessnsensesessnsanss | snsnsensernessns® 00,000 | overisiesnisniennnnn | s 670,000 |....cccoovevereeeen0 | e
0699999, TOAIS........ocvvrrerrereiirierieree sttt estenis | eerinesiensnsesessisenessessensssesessssnenesssssnssenssnesensnesnsennes | onnssinenenen800,000 |0 | s 670,000 | ..coovrvririirircninnd (32,500)
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SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED and Additions Made During the Year
1 Location 4 5 6 7 8 9
2 3
Date Actual Cost at Amount of Book/Adjusted Carrying Additional Investment Made

Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Value Less Encumbrances After Acquisition
Acquired by Purchase
Personal residence of EMPIOYEE = SF ..o es Lake Zurich.........cocveveeiienirine | I 06/21/2016. | COMPANY EMPIOYEL.........cvvrvrierireiiririresisisseseseesssss s ssessneses 702,500 | oo | e 702,500 | oo
Personal residence of employee - TM . | Brecksville..... OH...... 02/04/2016. | COMPANY EMPIOYEE. ......vvrivriieieririsiisreenssars s ...644,295 644,295
0199999, TOAl = ACGUIFET DY PUMCNESE. ...ttt sttt es ettt ee et eeesesemsee | foefeeseeeheeeeesees e eEoe8eE 1o e eEeEEoe8eEseEse84EE o0 1 S0 LEHeE o080 e 8 4eE 400 e EA e e Eee8 421 eEeEeeEee8emsees | £EeheeseeeeaeEeeeeeseeeEseE oLt e e eEeLEoe8oEseE e EeeEoE 8 £ EA e oeEeE8 401 o0 e 4L 0 S 0841 LE e E 4L 1 S0 E L e0E o0 1o 2848 a0 1o E e b s bt ee sttt enseen 1,346,795 | oo s 1,346,795
0399999, TOAIS. .......vvveereaesertseeeseeee etttk E bbb eR R SLE1eR bR R LR R RS £ bR R R R bR E AR E R E R 1oL e R b e R L E R Rees febseEeeLh e oL b e R E L LR L RS eRE RS LRt 1,346,795 | oo 0 | 1,346,795
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SCHEDULE A - PART 3

Showing all Real Estate DISPOSED During the Year, Includmg 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 12 13
Expended for Current
Additions, | Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Current Temporary | Current Year's | Total Change Exchange Less Amounts Exchange Gain| Realized Gain |  Total Gain Interest Repairs and
Disposal and Changes in | Encumbrances Year's Impairment Change in inBJ/A.C.V. 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| (11-9-10) BJ/A.C. V. on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred
Property Disposed
Personal residence of employee - TM I Brecksville. | OH.. | 06/16/2016. | private party. 625,000 (19,295) ] .... .570,000 (55,000) (55,000) 52,655
0199999. Total - Property Disposed 625,000 0 0 0 (19,295) | ... .570,000 55,000) (55,000) 0 52,655
0399999. Totals 625,000 0 0 0 {19,295 |0 [ (19,295)| .ooovvvvvviireen0 | 625,000 | ... 570,000 | .oooovrcrrir (V) [ (55,000) (55,000) 0 52,655




Annual Statement for the year 2016 of e F@MIily Heritage Life Insurance Company of America

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

E04, EO5, E06



Annual Statement for the year 2016 ofthe F@mily Heritage Life Insurance Company of America

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current
Current Year's| Year's Other-
Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
Desig- | Originally | and Less Increase (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./AC.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
D [........ | Broadview Heights.... | OH..... [oococrssssss [ [04114/2003] .o | e 1,187,500 | orscscssss | s 216,837 | e | I P P e e e 50.000

1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated .. .. re et snnenenes | eeeennes 1,187,500 | ..o 0] s 216,837 | ......... (56,589) | ..ovovereiinennd [ P () I (L] [ I [ I 0 XXX
Surplus Debentures - Unaffiliated

638671 AL 1 |NATIONWIDE MUTUAL INSURANCE SUBORD 144A.... | ......... COLUMBUS w.. |OH..... BANK OF AMERICA MERRILL LYNCH.. .| 1FE...... 05/21/2014| .....cvvvve | 203,033,210 | oo 2,944,080 | ........ 3,031,946 (551)

878091 BD 8 | TEACHERS INSUR & ANNUITY SUBORD 144A............. | cccoeeee. NEW YORK o [NY. STERNE AGEE & LEACH INC 09/18/2014] ... cerrenn2,018,560 | oo 2,156,072 | ......... 2,017,880 (302)

878091 BD 8 | TEACHERS INSUR & ANNUITY SUBORD 144A............. | cccoveee. NEW YORK.............. NY...... STERNE AGEE & LEACH INC 10/06/2014| ....covvveve | o 2,085,640 | ........... 2,156,072 | ......... 2,082,538 | ..o | s (1,445)

575767 AK 4 | MASS MUTUAL LIFE INS CO SUBORD 144A.........ccccco. | covr. SPRINGFIELD..........[MA..... DEUTSCHE BANK 04/15/2015| ..o | e 4,909,200 | ........... 4,573,815 | ......... 4,910,046 . 502

401378 AB 0 | GUARDIAN LIFE INSURANCE CORP SUBORD 144A.... | ......... NEW YORK e [N BANK OF AMERICA MERRILL LYNCH..........ccco.... 1FE...... 09/17/2015| ... 2,883,450 2,933,913 2,884,414 . 574

401378 AB 0 | GUARDIAN LIFE INSURANCE CORP SUBORD 144A.... | ......... NEW YORK e [NY. FTN s 1FE...... 11/30/2015 ... . 983,922 . 203

401378 AB 0 | GUARDIAN LIFE INSURANCE CORP SUBORD 144A.... | ......... NEW YORK o [NY. FTN s 1FE...... 01/20/2016] ... ..954,880 955,133 . 253
2399999. Total - Surplus Debentures - Unaffiliated . O OO OO OO O OO OO OO PO OO PO OO OO PP O OO PO PP PP PPPPPTOPRPPPROOY [EOPPOOOT 16,868,612 | ......... 16,744,343 | ....... 16,865,878 0 (766)
Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated

MS Guaranteed Tax Credit Fund XV, LLC.......oocorsrcec [ [ [ | MS Managing Member XV, LLC .......occeoerrs [ [09/18/2013] .o | cor 185,682 76,803 | s | o 2 I P e 9,907 [ s | s 2.500

3199999. Total - Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated .. SO PRSP PT PR 185,682 76,803 0.....(13744) | .... XXX
4499999. SUBOLAl = UNAFAIIBIEA. ...k SE4E L L0k E e E ALkttt | eniinies 18,241,794 16,821,146 | ....... 17,159,518 | ......... (56,589) | .........(14,510) | .... XXX
4899999, TOAIS........ovvurereeseeeaeesesseesseees s es et s8Rk R R ALRReER e R E LR R ARt | eriseeens 18,241,7% | ......... 16,821,146 | ....... 17,159,518 | ......... (56,589) | ......... (14,510) XXX
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Annual Statement for the year 2016 ofthe F@mily Heritage Life Insurance Company of America

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

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
Surplus Debentures - Unaffiliated

401378 AB 0 | GUARDIAN LIFE INSURANCE CORP SUBORD 144A.......ccotiiiiiiiiminiiieinsissssiis s snssessnssseenses NEW YORK.....oviiiiiieiisnisninsieissisensnisessnines NY.oie FTN 01/20/2016. | ... | e ...954,880
2399999. Total - Surplus Debentures - Unaffiliated..........ouiviriiiriiriieiisiississississsesissisesssiesssssensenienes 0 ...954,880 XXX
4499999. Subtotal - UNGFfIIBLEA. ...k hhbeeh bt 0 ...954,880 XXX
4899999, TOAIS.......vvoveeveeiieserieitese ettt ee | 4iedieesLesee s RS R LA R et e ket n it ee | S4ieeseteeL e R iR h LRt | et 0 954880 | 0 XXX
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Annual Statement for the year 2016 ofthe F@mily Heritage Life Insurance Company of America

SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
1 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in|  Exchange Less Exchange Gain| Realized Gain Total Gain
Name of Purchaser or Nature| Originally Dispoal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./A.C.V. Changein | Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) I Accretion | Recognized Other (9+10-11+12) B./ACV on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Royalton 6001 LTD........ccouiiiiiiiiniisniiciieniecissicssissiis Broadview Heights...... ‘OH. | ............................................. 04/14/2008. | ....ooovvieviens v [ | s i 0 [ i | s 125,000 .0

1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated...........cccocoviiiiiiiiis v 0 0 0 [V I (U I (0 I o [ [FSOOO | | PR 125,000 .0
4499999. Subtotal - Unaffiliated.........ccccovrvirriinncnnns 0 0 0 0 oo |0 |0 0 | 125,000 .0
4699999, TOtAIS........corrererrieirieriereeee s 0 0 0 0 | oo |0 | 0 | il | 125,000 .0




oL3

Annual Statement for the year 2016 ofthe F@mily Heritage Life Insurance Company of America

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

Showing all Lon
7

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 (4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange 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.JA.CV. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912810 EM 6 |US TREASURY BONDS...... LA ...127.544 503,802 404,822 (1,397) [ oo | e | s 7.250 02/13/1997. | 08/15/2022.
912810 EM 6 |US TREASURY BONDS...... 1 ...127.544 771,647 620,043 (2,139 [ oo | e | s 7.250 02/13/1997. | 08/15/2022.
912810 FF 0 |US TREASURY BONDS...... LA ...127.293 381,879 311,946 (732) | v [ e [ e 5.250 12/21/2004. | 11/15/2028.
912833 KM 1 |US TREASURY STRIPS........c.ccouvvvrmrrienne ] 371,334 | 99.786 2,694,238 2,622,343 197,621 01/29/1992. | 05/15/2017.
912833 KN 9 |US TREASURY STRIPS.......c.coccomrrirrinne ] i 442,740 | 99.531 | v 1,990,630 1,913,519 131,210 05/23/1996. | 08/15/2017.
912833 KT 6 |US TREASURY STRIPS ] 932,633 | 97.786 5,084,877 4,566,824 306,517 02/27/1997. | 11/15/2018.
912833  KY 5 |US TREASURY STRIPS 1] 2,038,532 | ... 95.200 ..7,616,008 6,483,837 ...422,002 10/21/1999. | 02/15/2020.
912833 LA 6 |US TREASURY STRIPS ] 800,342 .. 93.975 4,228,889 3,384,635 255,950 12/30/1994. | 08/15/2020.
912833 LD 0 |US TREASURY STRIPS.......ccoccomirirnrrnne A 1,104,600 91.866 | ..oovverecn 6,430,683 5,117,042 354,283 08/11/1995. | 05/15/2021.
912833 LG 3 |US TREASURY STRIPS.......ccocommrvvrrmrrrinne ] 1,147,090 .. 89.798 6,285,902 | ..............7,000,000 | ............. 4,883,261 331,505 05/23/1996. | 02/15/2022.
912833 LL 2 |US TREASURY STRIPS.......cccoccommrrirnrrne ] 1,294,400 ... 87.159 | v 6,972,776 5,205,106 352,882 03/06/1997. | 02/15/2023.
912833 LS 7 |US TREASURY STRIPS.......ccccovvvvvrrnrrrenne A e 1,718,764 | 83.200 | .... 6,905,600 5,121,678 314,333 10/04/1999. | 08/15/2024.
912833 LS 7 |US TREASURY STRIPS.......ccoceomirirrrine T e 41,416 | 83.200 | cooovrvrerin 166,400 123,414 | oo 7,574 10/04/1999. | 08/15/2024.
912833 LW 8 |US TREASURY STRIPS.......cccoovimmrimrrinrneinneinsissssesesssssessssssssesssssssess | @ueve [ o [eorneeienes [ronneveenT | v 1,422,421 | 80.388 6,189,922 ....7,700,000 01/03/2000. | 08/15/2025.
912833 LW 8 [US TREASURY STRIPS......ccoooooorvcserrssrrrsssnressnriessnsessessssesssssessssesssnnssesnnes | @SD)] oo | ovorrrcoons [ovnnieend | i 240,149 | ... 80.388 | .o 1,045,052 ..1,300,000 N 01/03/2000. | 08/15/2025.
0199999. U.S. Government - ISSUET OBIIGAHONS. .........uuuuiieesuiiesirirsiesiss st ssess s s st XXX ...57,268,305 | ........... 63,200,000 | ..........45,855,185 | ..ccccovvvinenn0 | i 2,994,887 | .o, 0 XXX XXX XXX
0599999.  Total - U.S. GOVEINMENE. .. .cvuiersiresiesseissssssensesssees st sessnsas XXX ....57,268,305 | ... 63,200,000 2,994,887 | .o 0 XXX XXX XXX
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligations
20772  AB 8 | CONNECTICUT STATE (TAXABLE)........cocommremeerrriserierrnerineneseessssisenssnsiins | vevenee | oo | eeveneenn ] [ e 1FE ...113.849 569,248 502,933 (143) 5.305 10/06/2010. | 10/01/2030.
20772)  AC 6 | CONNECTICUT STATE (TAXABLE).......ccomvveerrirreieneeiiseeisseeisseseeessesinnnes | cvvinns JOOSS 1FE]| ... . ...112.389 561,945 497,081 210 [ o | e | s 5.090 10/20/2010. | 10/01/2030.
57582P  WH 9 | COMMONWEALTH OF MASSACHUSETTS (TAXABLE)........cccostvvmrimmireriinee | eorveee | [ erverienns (. AFE| oo, 522,829 |...111.267 556,338 518,214 (1,002) [ oo | e | e 4.500 12/22/2011. | 08/01/2031.
605580 4W 6 | MISSISSIPPI STATE TXB GO SER E (TAXABLE)........ccnsveneiiniiciiereneiinninns | cevn 2| . 1FE]| .. 505,000 |...111.583 | ... 557,915 ...500,000 501,889 (B16) | covvevveverrrrieens | eevvirenriieriiienies [ 6.089 02/07/2011. | 10/01/2032.
605580  4X 4 | MISSISSIPPI STATE (TAXABLE)........ccosstuerinirierireseienississenisesssesissssensnnes | sevenee | oo | eevnennnes (. 1FE| oo 1,254,545 |..120.777 | coovvenrrene 1,207,775 | v 1,000,000 1,217,353 [ .o (8,827) [ oveveeerervernns | weernreinerierineins | e 5.669 08/03/2012. | 10/01/2034.
70914P  NE 8 | COMMONWEALTH OF PENNSYLVANIA (TAXABLE).......o.osvvvirervirerrireneiiens | e 2 1FE 994,200 |...108.918 ..1,089,180 ....1,000,000 995,660 | ...ovvvrerrierrriiennns | eerrinenienenn255 [ [ | 5.350 07/08/2010. | 05/01/2030.
70914P  PQ 9 | COMMONWEALTH OF PENNSYLVANIA (TAXABLE).......c.oocerrrenermererneeisenens [ worenes 2| 1FE 499,895 |...110.086 500,000 499,942 | ..o | e e [ [ 5.850 12/16/2010. | 07/15/2030.
76222R  HT 2 |RHODE ISLAND STATE (TAXABLE)......ccceimiiiieierneneirerieisessssissesesiennnes | corenes 2] .. 1FE ...110.659 ....1,000,000 | ..ocvvunee 1,056,460 | .....covveverrernrneins | eererneee(15,902) [ oo v [ 6.098 03/29/2012. | 04/01/2030.
880541 QX 8 | TENNESSEE STATE (TAXABLE) SSSTUURTORPURRUSPSTOPPUN IUPPOO VR IRTSOOTON L 1FE ...107.768 | .... 400,000 400,295 | ..o | eerneerneniennnnne(18) | o e [ 4.182 10/12/2011. | 08/01/2031.
882722 K6 7 | TEXAS PUBLIC FINANCE AUTHORITY (TAXABLE)........cccostunminirinniiniiininin | covenes 2] .. 1FE ..109.895 [ . 439,582 400,237 | ..o | (43) [ o [ [ 5116 |..... 08/02/2011. | 10/01/2031.
1199999. U.S. States, Territories & Possessions - ISSUET OblIgations...........w. ittt snsenaas XXX 7,070,079 6,590,064 | ...ccocococeeen0 | i (26,082) | . 0 XXX XXX XXX | ........93,889 | ....... 342,532 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) pOS S T 7,070,079 6,590,064 | ... | 0iiinnn(26,082) | oo 0 XXX XXX XXX | .........93,889 | ... 342,532 XXX XXX
U.S. Political Subdivisions of States, Territories & Pc (Direct and Guaranteed) - Issuer Obligations
006536  ND 4 | ADDISON ILLINOIS (TAXABLE).......ccotvumirierirriririinieiiessienisenessessssisssiiens | cevens 2| . 1FE| .. 535,000 |...102.992 | ...ccovrrrrinen 551,007 | .cocvvrrrenns 535,000 535,000 [ ..ouveerrirrieriinins [ [ | v | e 5.300 |.....5.300 [JD....c.. | ccoreeernn.1,260 | oo 28,355 | 08/17/2010. | 12/15/2030.
09088R VL 7 |BIRMINGHAM ALABAMA (TAXABLE)........ccccmtrurirmerierirneeississeesssisessesssnenes | eveees 2| 1FE| v 1,019,852 |..112.304 | ..cccovvnnnne 1,128,660 | ....cocveeeee 1,005,000 1,011,690 [ ..o, (1,621) [ oo | e | e 6.600 |......6.380 |FA.......| ........27,638 | .......... 66,330 | 01/19/2011. | 02/01/2033.
220147 W6 5 |CORPUS CHRISTI SCH DIST TEXAS (TAXABLE)........coovvvvrrirereriseirsessisniinns | everes 2| 1FE 570,890 |...112.142 560,710 532,833 [CCI074 L) RS U DO 6.124 |.....4.150 |FA.......| oo 11,568 | oo 30,620 | 12/21/2011. | 08/15/2032.
227381 PT 1 |CROSBY TEXAS INDPT SCH DIST SCH BLDG GO......ccoeereeerrereseirneninees | eerveee | oo [ errerienes 2 ...105.543 ..3,166,305 2,926,360 2,073 | oo [ e [ e 4.250 |.....4.430 |FA.....| .........48,166 | ........ 127,500 | 07/11/2013. | 02/15/2038.
235218 L6 9 | DALLAS TEXAS (TAXABLE).........ccommirrrrermerereiessesessessseessssssssssssssssssessonssneens @.or | oo | | e IFE | e 448,450 | ... 71.406 714,065 623,293 31478 [ oo | eereeereeeerrisrnnenns | eoveerseirienss | 000e5.250 [N [ oo | o 08/19/2010. | 02/15/2026.
235218 L9 3 | DALLAS TEXAS (TAXABLE).......ccostiurierierirneesseisseesssssssssesssseesssisssssssians @ |- [ eeerieens | e TFE ] e, 378,450 ... 60.921 609,210 518,027 27,358 v D500 [NIA | o | e 03/15/2011. | 02/15/2029.
249164 LJ 1 |DENVERCITY & CNTY GO UNLMTD (TAXABLE) 2 ...110.337 ..1,103,370 1,008,049 (1,986) [ ..ovvveveerierins | e | e 5.650 |.....5.390 [FA....[ ..........23,542 | ......... 56,500 | 06/28/2010. | 08/01/2030.
266705 C2 6 |DURHAM COUNTY NORTH CAROLINA (TAXABLE) . . 2 1FE]| .. 500,500 |...110.997 .554,985 500,219 (50) 5.234 , 10/28/2010. | 11/01/2030.
269695 5Y 4 |EAGLE MTN & SAGINAW TX ISD TXB GO.....vvvuureerrierirrerininsieesinesienerenes | veveree | oo | vevveiies 2| {114 [ 3,218,190 |...108.970 ..3,269,115 3,140,132 (35,336) 5.333 |.....3.930 [FA.....| ........60,441 | ........ 159,990 | 09/24/2014. | 08/15/2040.
346622 7X 5 |FORSYTH COUNTY NORTH CAROLINA (TAXABLE)........covvuerereerseineriineiins | eevnee [ oo | eevrein 2| 1FE| v 1,001,000 |...108.863 ..1,088,635 1,000,419 (116) | evvveererrneirnee [ errrerierineeriseines [ e 5.166 |.....5.150 [AO..... | i 12,915 | e 51,660 | 08/18/2010. | 04/01/2030.
447025 JS 7 |HUNTSVILLE ALABAMA (TAXABLE).........cccuirierimriierierereeissiseriessnessenens | voreees 2] .. 1FE 500,000 |...106.613 533,068 500,000 | ..ooveerrrerreririeens [ e | | v | e 5.209 |.....5.200 [MS......| ............8,682 | .......... 26,045 | 09/02/2010. | 09/01/2032.




Annual Statement for the year 2016 ofthe F@mily Heritage Life Insurance Company of America

SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

1’013

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 (4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
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.JA.CV. Rate of | Rateof | Paid Accrued During Year | Acquired Date
483206 4C 9 |KALAMAZOO MI FED TXB GO . SOOI PO . 2| . 1FE| oo 2,907,597 |..101.972 | .....c....c.. 2,926,611 2,902,108 | oo (3,300) [ .ooeevrirerrerinns | eeerreiineiieiieeins | e 4670 |.....4.500 |JD.......| oo 11,169 | e 134,029 | 04/16/2015. | 12/01/2044.
483854 FT 7 |KANE COOK & DUPAGE ILLINOIS (TAXABLE)... [SRTTORUROTINN IO . 2| . 1FE| .. 519,825 |...108.820 544,100 508,962 (1,993) [ oo | e | s 5.700 09/01/2010. | 12/15/2033.
483854 FU 4 |KANE COOK & DUPAGE ILLINOIS (TAXABLE)... SRS IO . 2| . 1FE]| .. 512,035 |...108.458 .542,290 505,515 (1,220) e [ 5.700 09/13/2010. | 12/15/2034.
494656 G4 7 |KING & SNOHOMISH WASHINGTON (TAXABLE) reevrerienssnis [ s . 2| . 1FE| .. 500,500 |...104.806 524,033 500,238 (62) e [ 5.166 09/15/2010. | 12/01/2029.
49474E  4A 8 |KING COUNTY WASHINGTON (TAXABLE)... [ I 1 e AFE| oo, 300,300 |...122.022 366,068 300,232 (13) | oo | e [l 6.047 11/16/2010. | 12/01/2030.
495260 ZG 9 |KING COUNTY WASHINGTON (TAXABLE)... . 2] ... 1FE| .. 527,765 |...106.066 530,333 512,396 (3,303) [ oo | e | s 5.056 12/06/2011. | 12/01/2029.
498062 KT 4 |KITSAP COUNTY WASHINGTON (TAXABLE)........ostveriererierirncerseiseesseinens | s [ I e 1FE]| ... ...500,500 |...111.190 555,953 500,000 500,407 (17X} [STUUTRINR ISV IO 5.020 10/15/2010. | 06/01/2029.
508354 SF 5 |LAKE COUNTY ILLINOIS (TAXABLE)......... . 2 ...107.170 ..1,184,234 1,105,000 1,105,000 [ .oovvvuermrrnernnenis | rerereeernensneinnenes | eeerneeensneenes | ervereneneeneninns | v 5.460 . .60,333 | 07/19/2010. | 12/15/2029.
508759  HR 1 |LAKE COUNTY ILLINOIS........cccouiiiiirininciisciienicceississiisiis JVON O I v 13,180 [ 85.059 e 25,000 | . 18,389 799 . ol B 07/01/2009. | 12/01/2023.
514014 MC 0 |LANCASTER COUNTY NEBRASKA (TAXABLE) SOOI I . 2| TFE| oo 1,042,760 |...106.679 . ....1,000,000 1,017,834 (4,446) B [T PR 6.100 |......5.530 |JJ.cors | 28,128 | oo 61,000 | 06/29/2010. | 01/15/2030.
514040 YE 8 |LANCASTER COUNTY PENNSYLVANIA (TAXABLE) SSSSTTRIN IO . 2| . 1FE]| .. 505,215 |...104.280 521,400 500,000 502,327 (534) e [ 5473 |.....5.330 [MN......| ....cc.... 4,561 | ........ 27,365 | 10/01/2010. | 11/01/2030.
52908E SF 1 |LEXINGTON-FAYETTE KENTUCKY (TAXABLE) ST BV . 2] ... 1FE| .. 983,250 |...106.139 ..1,061,390 ....1,000,000 987,098 666 I [N PR 5450 |.....5.590 [JD...ccc. | v 4,542 | o 54,500 | 07/08/2010. | 06/01/2030.
52908E UT 8 |LEXINGTON-FAYETTE KENTUCKY (TAXABLE) SSUSUUUROONN BV . 2| . 1FE]| .. 497,720 |...102.578 | .... 512,893 500,000 498,075 s 90 e [ 4.000 |.....4.030 |AO...... | ..........5,000 | .......... 20,000 | 06/06/2012. | 10/01/2032.
562333 FY 5 |MANCHESTER NEW HAMPSHIRE (TAXABLE) (ST U . 2| . 1FE| .. 501,825 |...106.947 | ...ccoovrvrrrnnes 534,735 | .o 500,000 500,787 | ..vvreerrerierireens [1SLS) ) RO IR U 5.500 |.....5.450 [JJ....... | 013,750 | oo 27,500 | 12/02/2010. | 07/01/2030.
564377  6F 1 | MANSFIELD TEXAS (TAXABLE) . SO BTN . 2| . 1FE]| .. 505,950 |...102.823 514,118 ...500,000 503,009 (B51) | overerererirnrirens [ eereeriierineirineinns [ e 4648 |....4.480 |FA.....| o0 8,780 | e 23,240 | 12/22/2011.| 02/15/2032.
567288 RZ 0 |MARICOPA COUNTY USD ARIZONA (TAXABLE)........cocomeremrriceireersreisirinens | cevene [P L 1FE| oo 1,014,750 |...121.364 ..1,001,253 ...825,000 976,687 (7,974) B [N PR 6.409 |.....4.560 |JJ....... | ... 26,437 | e 52,874 | 09/27/2011. | 07/01/2030.
586145 WQ 3 |MEMPHIS TENNESSEE (TAXABLE) . SOOI IO [ I e 1FE]| ... ...844,508 |...120.106 996,884 830,000 841,948 (466) e [ 5942 |....5.800 [Jd.coee | v 24,659 | .. 49,319 |07/08/2010. | 07/01/2032.
680616 VF 3 | OLENTANGY OHIO (TAXABLE)... ST RRRRRIRIT DOV . 2| . 1FE]| .... .1,170,000 |...108.595 | .... ..1,085,950 ....1,000,000 1,071,593 s (22,893) [ ..ovvverreririeenes [ v [ e 6.190 |......3.580 |JD....c.| worerrnnn5,158 | i 61,900 | 05/30/2012. | 12/01/2036.
682745 V9 2 |ONONDAGA NEW YORK (TAXABLE)......... e [ s . 2| . 1FE]| .. 718,939 |...105.483 | ..ccoovvrvrnee. 748,929 T13,077 | v, (1137) [ o | e | e 5.900 |.....5.700 [JD...ccc. | correeern 1,862 | e 41,890 |06/25/2010. | 06/15/2030.
696089 YR 6 | PALATINE ILLINOIS (TAXABLE) . i . 2] ... 1FE| .. 503,785 |...108.418 542,090 501,773 (394) B [T PR 5.800 |.....5.690 [JD....cc. | v 2,417 | e 29,000 | 08/10/2010. | 12/01/2030.
713176 2E 4 |PEORIA ILLINOIS (TAXABLE) SOOI BTN . 2| . 1FE]| .. 497,300 |...103.947 519,738 497,709 102 e [ 4.750 |....4790 |J.coes | e 11,875 | 23,750 | 04/05/2012. | 01/01/2032.
76541V HL 4 |RICHMOND VIRGINIA (TAXABLE) SRS IO . 2] ... 1FE]| .. 500,000 |...107.069 535,345 500,000 [ ooocveerrerriierienins [ eereiesiessiienienns [ eveeiesiessiienins | eeveseieessessiienins | cenees 5.270 |.....5.270 [MN......| s 4,392 | e 26,350 | 11/03/2010. | 11/01/2029.
771588 RV 4 |ROCHESTER MINNESOTA (TAXABLE)....... SOOI BRR . 2| . 1FE]| .. 500,000 |...105.290 | .... 526,450 500,000 s e [ 5.000 |.....5.000 [FA.....[ ... 10,417 | ..o.ece. 25,000 | 09/21/2010. | 02/01/2033.
774217  4W 0 |ROCKVILLE MARYLAND (TAXABLE) [ESSTRRRRRRRTEN DO . 2| 1FE| .. 498,120 |..101.871 | .covervverrrnnns 509,358 498,398 | ..o 55 B [P PR 4.375 |.....4.400 |JD......| corerrne 1,823 | i 21,875 | 10/26/2011. | 06/01/2036.
796237 VS 1 | SAN ANTONIO TEXAS (TAXABLE) . SRS IO . 2| . 1FE]| .. 778,433 |...111.092 833,190 761911 | e [ 2,942) [ s | e | e 5.838 |.....5.340 [FA....| ......18,244 | ........ 43,785 |06/29/2010. | 08/01/2029.
809554 QG 6 | SCOTT COUNTY MINNESOTA (TAXABLE)....... JSSTTURURRI DOV . 2| 1FE| .. 676,624 |...102.724 683,118 669,648 | .....ocvrerereirrrins | e 1,342) | s [ [ 6.000 |.....5.740 |FA.......| .........16,625 | .......... 39,900 | 11/19/2010. | 02/01/2033.
821686 XT 4 | SHELBY COUNTY TENNESSEE (TAXABLE). v [ s . 2| . 1FE| v 1,003,032 |...106.391 973,482 | ..cccee0reer915,000 | oo 945,328 | ...oovvvrrnrieniies | eerireerene(12,605) | v [ e [ 5.750 |....4.190 [AO...... | v 13,153 | o 52,613 | 01/10/2012. | 04/01/2034.
848644 R3 6 | SPOKANE COUNTY WASHINGTON (TAXABLE) IO . 2] ... 1FE| .. 500,500 |...104.847 | .... 524,239 500,270 | .oovveerreerrreeieni [ eereveeiereeeca(B1) [ s | e | s 5.010 |.....4.990 [JD.......| cccoee.....2,088 | e 25,050 | 08/25/2010. | 12/01/2032.
849067 R5 4 | SPOKANE WASHINGTON (TAXABLE) SRRSO IO . 2| . 1FE| .. 250,250 |...107.992 | ..cccooverernee. 269,980 250,110 [ cooovverreriierieei [ eevrverieereeea(24) [ | e | e 6.131 |.....6.110 {D..oceer | v 1,277 | i 15,328 | 12/14/2010. | 12/01/2030.
916507 KT 2 |UPPER ST CLAIR TWP PA (TAXABLE) SO RRTIRIR BTN . 2| 1FE| .. 484,410 |...106.608 533,043 487,241 | v | evrrrernenenneBB0 | s [ [ 5.986 |....6.260 [JJ....... | ... 13,801 | oo 29,930 | 02/04/2011. | 07/15/2034.
930336 GT 3 | WADSWORTH OHIO (TAXABLE) e | s . 2| . 1FE| .. 500,000 |...108.130 | .... 540,650 500,000 e e [ 5.770 |....5.770 [JD.....c. | ccoeern.. 2,404 | e 28,850 | 10/08/2010. | 12/01/2032.
97217P BJ 7 |WILSON COUNTY TENNESSEE (TAXABLE).. (SRR R .. 2] ... 1FE]| .. 531,570 |..108.918 | ..coovivirinns 544,593 | .o 500,000 513,769 | .o (3,855) [ I P 5400 |.....4.470 [AO...... | .occeee.. 6,750 | irrnce 27,000 | 12/08/2011. | 04/01/2032.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation e | e 34,006,775 XXX 36,053,635 34,285,000 | ........... 33,887,861 (53,622) | ...vvevriniinn 0 0 XXX XXX XXX | s 450,965 | .....1,726,902 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: . . N I 34,006,775 XXX | s 36,053,635 | ...ocoeeens 34,285,000 | ..o 33,887,861 | .ovovviiirinnii 0 | s (53,622) | ..ocveveririinn 0 0 XXX XXX XXX | s 450,965 | .....1,726,902 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
101434 AU 2 |BOULDER COLORADO (TAXABLE).............. SO IO . 2 500,000 |...104.079 | ...ccovrrrrnnees 520,395 | ..ccoovrinns 500,000 500,000 | ..oovvuererrirenirens e [ 5.000 |.....5.000 [AO..... | .cc.cc...6,250 | oo 25,000 | 09/22/2010. | 10/01/2030.
118631 AR 1 |BUCKS COUNTY PENNSYLVANIA (TAXABLE).. creverereeenei [ s . 2|l AFE | 1,071,920 |...105.591 ..1,055,917 ....1,000,000 1,039,611 (7,094) e [ 4.890 |......4.000 |JD....... . AT3 | 48,900 |01/31/2012. | 12/15/2030.
16639E AU 8 | CHESTERFIELD COUNTY VIRGINIA (TAXABLE). [ESSTURIR IO . 2 500,000 |...105.263 526,315 500,000 s e [ 5.265 |.....5.260 |JJ....... v 13,163 | e 26,325 | 09/24/2010. | 01/01/2030.
230593 AA 3 | CUMBERLAND CNTY NORTH CAROLINA (TAXABLE). creveretesnsens | e . 2 500,500 |...113.296 566,483 500,206 . (46) e [ 6.100 |......6.080 | MN...... ,083 | oo 30,500 | 01/13/2011. | 11/01/2025.
312902 LX 5 |FEDERAL HOME LOAN MTG CORP - STRIPPED..........ccocornveenmerrneremennenirneeras | @eeve [ o [ eovveeienes [T | v 1,752,000 | ... 64.933 ..2,922,012 2,337,231 115,197 . . 5.110 |N/A..... 04/27/2011. | 12/17/2029.
3133XG  6E 9 |FEDERAL HOME LOAN BANK........ovvuririiiiiniieniereseiseiiessiesienessssesnias [ vorenes 2124007 | e 3,722,925 3,153,923 (12,436) e [ 5.750 |.....5.060 [JD....... 172,500 | 07/06/2009. | 06/12/2026.
3133XG 6E 9 |FEDERAL HOME LOAN BANK. SD.. ...124.097 2,481,950 2,102,615 (8,291) e [ 5.750 |.....5.060 |JD....... 115,000 | 07/06/2009. | 06/12/2026.
3134A3 2N 5 |FEDERAL HOME LOAN MTG CORP - STRIPPED.........cccovuverervrmererineenennnnes | @ | oo | overveine | o1 | . 969,837 | ... 69.005 | ..coovereneee 1,581,601 1,309,040 63,826 . v | 5,060 [N/A..... IO I 12/23/2010. | 03/15/2028.
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3134A3 2P 0 |FEDERAL HOME LOAN MTG CORP - STRIPPED........ccocooserimrirneirneireriniins (@500 [ OO PR 1 1,109,106 | ... 67.721 | oo 1,828,483 2,700,000 1,501,590 [ ..ovooeveeremniricens | e 73,410 5070 [NJACoo | o [ s 12/14/2010. | 09/15/2028.
3134A3 2Q 8 |FEDERAL HOME LOAN MTG CORP - STRIPPED.... | @ne A 961,584 66.115 | oovvvernnne 1,581,485 2,392,000 1,299,530 63,364 5.060 | N/Acoo. | oo | v 12/21/2010. | 03/15/2029.
3134A3 2R 6 |FEDERAL HOME LOAN MTG CORP - STRIPPED @.... 1 1,696,874 | ... 65.209 .2,708,130 | ...... ....4,153,000 2,270,313 105,387 4810 |N/A..... 11/15/2010. | 09/15/2029.
3134A4 AB 0 |FEDERAL HOME LOAN MTG CORP - STRIPPED.... | @ ] 5,868,237 ... 61174 | oo 9,269,221 ..15,152,000 7,824,726 355,560 4700 |NA oo | oo [ s 11/10/2010. | 03/15/2031.
3134A4 CL 6 |FEDERAL HOME LOAN MTG CORP - STRIPPED.... e | @ ] 1,318,599 | 64.892 2,000,630 3,083,000 1,740,808 4540 [NJA..... | oo [ 10/27/2010. | 09/15/2029.
3134A4 CN 2 |FEDERAL HOME LOAN MTG CORP - STRIPPED.... | @ e 1,079,910 | 62.206 | ..coovvreneee 1,866,192 3,000,000 1,468,665 5270 [N/ | e [ o 02/02/2011. | 09/15/2030.
3134A4 CP 7 |FEDERAL HOME LOAN MTG CORP - STRIPPED.... | @ ] 818,119 | 60.705 | .cooovrrene 1,240,203 2,043,000 1,083,652 4510 [NAA | e | e 09/13/2010. | 03/15/2031.
3134A4  KY 9 |FEDERAL HOME LOAN MTG CORP - STRIPPED @.... 1] 22,015,975 | ... 57.756 32,594,824 56,435,000 28,123,271 4.500 |N/A..... 04/03/2012. | 07/15/2032.
3134A4 NP 5 |FEDERAL HOME LOAN MTG CORP - STRIPPED.... | @ ] 1,192,800 .. 66.315 | oo 1,989,474 3,000,000 1,593,434 5.110 [N/A..... 04/04/2011. | 07/15/2029.
3134A4 NT 7 |FEDERAL HOME LOAN MTG CORP - STRIPPED.... | @ ] e 2,877,018 | 59.493 | oo 3,373,854 5,671,000 3,373,536 3.590 |N/A..o. | v [ s 08/08/2012. | 07/15/2031.
3134A4 NU 4 |FEDERAL HOME LOAN MTG CORP - STRIPPED.... | @ ] 3,912,991 | 59.822 5,622,745 9,399,000 4,866,876 207,691 4.390 [N/A.... | oo [ e 03/30/2012. | 01/15/2032.
3134A4 NV 2 |FEDERAL HOME LOAN MTG CORP - STRIPPED.... | @ PR 4,142,926 |..... 56.824 | ..o 6,156,924 ..10,835,000 5,270,931 237,294 4630 [ N/A.... | oo [ e 06/20/2012. | 07/15/2032.
31358C 5B 8 | FEDERAL NATIONAL MTG ASSOC - STRIPPED | @ AR ...903,257 |..... 64.004 | ... 1,192,406 ....1,863,000 1,096,273 4,090 |N/A ... | oo [ e 03/16/2012. | 02/06/2030.
31358C 5C 6 |FEDERAL NATIONAL MTG ASSOC - STRIPPED........cccconmverierrrinerierinenienes (@000 [ OO IR L [ 883,565 |..... 62.533 | oo 1,164,999 | ..cooovvrennee 1,863,000 1,072,875 4,100 |N/A oo | o [ e 03/16/2012. | 08/06/2030.
31358C 5D 4 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. | @ | e [T n..862,606 ... 61.339 1,142,762 ....1,863,000 1,048,412 4120 [NA... [ o [ 03/16/2012. | 02/06/2031.
31358C 5E 2 | FEDERAL NATIONAL MTG ASSOC - STRIPPED.. e [ @ | o [ e e T nn.843,604 ... 58.970 | covvrrrncns 1,098,620 1,863,000 1,025,793 4130 |NJA oo | oo [ s 03/16/2012. | 08/06/2031.
31358C 5F 9 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. | @ | e [T 824,918 [ 58.244 1,085,097 ....1,863,000 1,003,545 40,292 4140 [NA... [ o [ e 03/16/2012. | 02/06/2032.
31358C 5G 7 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. e [@eeen | o [ e e T nn..808,188 ... 57.087 | ccovvvrrnen 1,063,531 1,863,000 983,192 39,475 4,140 [NJA.co. | o [ s 03/16/2012. | 08/06/2032.
31358C 5H 5 |FEDERAL NATIONAL MTG ASSOC - STRIPPED........ccccovvviiirriineirerinniienns @ | o [ e T i 790,191 | 55.847 | oo 1,040,445 | ......cco..c.. 1,863,000 961,746 | ...oovvveviiiri 38,703 4150 [NA... [ o [ 03/16/2012. | 02/06/2033.
31358C 5J 1 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. e [@even | o [ e T e TT4,114 ] 54.638 | ..coovvvnnen 1,017,915 1,863,000 942,182 37,917 4150 |NA.oo | o [ s 03/16/2012. | 08/06/2033.
31358C 5K 8 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. e [ @ | [ T . 758,390 . 53.958 1,005,238 ....1,863,000 923,041 37,146 4150 [NJA.... [ o [ e 03/16/2012. | 02/06/2034.
31358C 5L 6 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. e [@even | o [ e e T i 741,344 ] L 53.576 998,134 1,863,000 902,717 36,413 4160 |N/A oo | oo [ s 03/16/2012. | 08/06/2034.
31358C  5M 4 | FEDERAL NATIONAL MTG ASSOC - STRIPPED.. e [ @ e e [T 724,614 | L 52.519 | ... 978,431 ....1,863,000 882,759 35,691 4470 [NJA.... | o | e 03/16/2012. | 02/06/2035.
31358C 5N 2 |FEDERAL NATIONAL MTG ASSOC - STRIPPED........ccconmverierrrinerierinenienes @-eoe | [ e T | i 708,182 51.502 | oo 959,482 | ..o 1,863,000 863,147 | ..o | v 34,979 4180 |N/A oo | o [ e 03/16/2012. | 08/06/2035.
31358C 5P 7 | FEDERAL NATIONAL MTG ASSOC - STRIPPED.. e [ @ e | e || i 887,317 | L 50.446 939,816 ....1,863,000 839,187 34,323 4.220 [NJA..... | oo | e 03/19/2012. | 02/06/2036.
31358C 5Q 5 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. e [@even | [ e e T i 873,102 48.513 903,812 1,863,000 821,834 33,614 4220 [N/ | oo [ 03/19/2012. | 08/06/2036.
31358C 5R 3 | FEDERAL NATIONAL MTG ASSOC - STRIPPED.. e [ @ e | e [T 659,204 | ... 48.334 900,470 ....1,863,000 804,863 32,919 4.220 [NAo | [ 03/19/2012. | 02/06/2037.
31358C 5S 1 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. e [ @ | o [ e e T vne..645,585 .. 45595 | .... 849,437 1,863,000 788,234 32,239 L4210 [NA | e [ 03/19/2012. | 08/06/2037.
313580 DC 5 |FEDERAL NATIONAL MTG ASSOC - STRIPPED........cccovuverrenrineirerinerienes @-oe | [ e T . 388,472 | L 65.723 | ..o 649,349 | ..ot 988,000 525,978 | ..oovverrrrrcrirnens 26,130 5.160 | N/A .. | covoerieineiinnns [ e 01/19/2011. | 05/15/2029.
313580 DR 2 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. e [@eeen | o [ e e T 3,124,265 63.834 5,425,899 8,500,000 4,237,932 214,908 5270 [ N/A. | oo [ o 03/30/2011. | 05/15/2030.
31358D DS 0 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. e [ @ | [ e 1] 5,878,300 62.631 ....10,021,072 ..16,000,000 7,950,286 390,882 5.100 | N/A oo | o [ e 01/07/2011. | 11/15/2030.
31358D JP 0 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. e [@even | [ e T 3,026,975 . 46.443 5,164,462 | ............ 11,120,000 4,081,482 194,392 4.940 [NA.co. | oo [ s 11/10/2010. | 07/15/2037.
31359Y CZ 8 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. e [@even | [ e T . 3,497,253 | L 65.642 | ...ocoevenee 5,756,182 8,769,000 4,737,699 236,196 5.180 |N/A .. | coveerieireiinnns [ e 01/21/2011. | 01/15/2029.
31359Y DB 0 |FEDERAL NATIONAL MTG ASSOC - STRIPPED..........cocumrrrerireerinineinerins @-eoe | o [ e [T i 1,147,560 64.017 | oo 1,920,519 | oo 3,000,000 1,551,816 [ .o | e 76,503 5.120 |NA oo | oo [ s 01/11/2011.| 01/15/2030.
31359Y QG 5 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. | @.... ] 2,207,683 ... 61.495 | ..occevenee 3,086,434 5,019,000 2,737,780 115,284 4.330 |NJA oo | oo [ s 03/19/2012. | 01/15/2031.
31359Y QJ 9 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. | @.... A 1,126,621 | 59.779 1,924,302 | ..cooovvrinnne 3,219,000 1,516,110 73,971 5.060 |N/A..c. | cooreerneineriinnes [ s 03/02/2011. | 01/15/2032.
31359Y QK 6 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. | @.... ] 1,378,013 | 57.265 | ..cocvonneen 2,244,219 3,919,000 1,823,928 87,572 4.980 |N/A..c. | oo [ s 06/29/2011. | 07/15/2032.
31359Y QL 4 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. | @.... ] 2,467,438 | ... 55.987 4,111,700 | v 7,344,000 3,280,512 160,728 5.080 |N/A .. | cooreeeneinerinnes [ s 06/14/2011.| 01/15/2033.
31359Y QM 2 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. | @.... ] 3,126,267 ... 54764 | .............. 4,200,460 3,842,333 156,623 4.190 |N/A..... 03/14/2012. | 07/15/2033.
31359Y QN 0 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. | @.... 1] 2,453,621 | ... 54.902 ..3,984,816 3,228,251 ...149,782 4.800 |N/A..... 06/14/2011.| 01/15/2034.
31359Y QP 5 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. | @.... ] 1,786,881 | 52.506 | ..cooverecn 2,830,095 5,390,000 2,355,222 108,445 4770 INJA oo | o [ e 06/15/2011. | 07/15/2034.
31359Y QQ 3 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. | @.... ] 2,104,630 ... 51.454 3,413,518 | .o 6,634,000 2,784,003 130,777 4870 |NA oo | oo [ s 06/14/2011. | 01/15/2035.
31359Y QR 1 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. @ ] 3214114 | 50.385 | ..vvrernns 4,425,367 8,783,000 4,017,434 165,393 4.230 [N/ | | 01/20/2012. | 07/15/2035.
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31359Y QS 9 |FEDERAL NATIONAL MTG ASSOC - STRIPPED..........cccocomrvmerirnrernneirneinernnne | @eenn | oo [ oneiirine | vrivenn | . 3,566,714 | ... 50.555 | cooorrernns 4,923,134 4,430,507 | cooovreerineneiennes | e 179,138 . v {4150 [N/A.. IO I 02/29/2012. | 01/15/2036.
31359Y QT 7 |FEDERAL NATIONAL MTG ASSOC - STRIPPED..........ccccomurrerermreneninnineriens | @ | oo [ ovviivenne v 1| 03,610,971 | ..o 48141 | o 4,815,584 4,380,390 180,616 02/16/2012. | 07/15/2036.
31359Y QU 4 |FEDERAL NATIONAL MTG ASSOC - STRIPPED..........ccocomrvmerirmrenmeineisnrnens | @eene | oo [ oneieeins o] 2,294,429 | ... 48.508 ..3,303,456 | .. 2,882,149 ...120,555 01/20/2012. | 01/15/2037.
31364E  BA 1 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.........coccnmurirerermreeniseinenenns | @eeen | oo [ ovvrveins | vvrien 1| 2,132,450 ... 69.334 | oo 3,466,700 5,000,000 2,869,276 138,475 12/20/2010. | 03/23/2028.
3136F1 EQ 9 |FEDERAL NATIONAL MTG ASSOC - STRIPPED..........ccccomvvmerirerernneirneisnnnnns | @eenn | oo [ oveirveine v | i 7,115,318 | oo 60.558 ....11,506,115 ..19,000,000 9,374,682 454,578 06/28/2011. | 03/17/2031.
3136F3 LA 2 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. e | @ | e 2,597,461 |..... 54.373 | v 3,729,485 3,324,867 140,552 . o 03/14/2012. | 10/03/2033.
40179P  AA 3 |GUILFORD COUNTY NORTH CAROLINA (TAXABLE).........ccccmirereirerenrirnenes | evenes . 518,860 |...103.059 515,295 510,855 (1,818) . . b 100 [AO. | v B,705 | 22,820 |03/29/2012. | 04/01/2032.
407288 XX 2 |HAMILTON COUNTY OHIO (TAXABLE)...... ST IO . 500,500 |...107.452 .537,260 500,239 (54) .26,350 | 10/15/2010. | 12/01/2030.
432347  LQ 3 |HILLSBOROUGH COUNTY FLORIDA (TAXABLE)........cocoemiverirerirneerseinserinns [ e . . 497,520 |...107.030 535,154 498,050 | ..o | eerrirrenieenn 108 [ e | 0.5.300 [......5.340 | FAL.....| e 11,042 | 26,500 | 10/21/2010. | 08/01/2029.
455285  4Y 9 |INDIANAPOLIS BOND BANK INDIANA (TAXABLE)..........ccosivumereermmneriererneenn | coveees |1l AFE | s 1,197,950 |...119.331 ..1,193,310 1,148,013 [ oo | v (11,833) | v v [ 000..5.854 .....4.030 | | 126,993 | oo 58,540 | 06/19/2012. | 01/15/2030.
46263R  HE 8 |IPS MULTI SCHOOL INDIANA (TAXABLE).......... SRR IR . . 483,835 |...107.639 538,199 487,847 | ..o | evvvrnerieean TTT [ v |00 5731 1008040 | Wi | 13,213 | 28,655 |01/20/2011.| 07/15/2029.
485428 ZY 5 |KANSAS DEV FINANCE AUTHORITY (TAXABLE)......ccosivrirereirerrsericrineens [ v |1l AFE | 1,180,000 |...112.897 1,147,626 . 8100 [MNLc | 9,168 | 55,010 | 06/13/2012. | 05/01/2034.
485429 DB 7 |KANSAS STATE (TAXABLE) SOOI IOV . 250,250 |...108.001 250,127 s (35) . . 5920 [MS..oo| v 4,954 | L 14,863 | 12/02/2010. | 03/01/2030.
49130T PQ 3 |KENTUCKY HOUSING CORPORATION (TAXABLE)........ccomtveurrmerirererceninin | vveens . . 190,000 |...102.799 190,000 | .evovverrecrrirerins B [T PR 4.268 |.....4.260 |JJ..cce. | corerirns 4,055 | ..o, 8,109 | 06/06/2012. | 01/01/2028.
560459  5F 2 | MAINE MUNICIPAL BOND BANK (TAXABLE) . IO O el AFE | s 533,010 |...110.358 525,613 (TATT) [ v | e | s 5.666 |.....5.090 |MN...... 05/16/2011. | 11/01/2034.
574140 R7 6 | MARYLAND NAT CAP PK MONT CNTY (TAXABLE)........cccrueermrinerrnerinrinenes | cevenee . 89,149 |..... 98.975 . 89,303 K I ISTUIRRTRTOR DRSSO DO 4.000 |......4.060 |JD....... 03/28/2012. | 12/01/2031.
574140 R8 4 |MARYLAND NAT CAP PK MONT CNTY (TAXABLE).......cccorsiemmrinneirieiiimsiinenes | cevn . 172,569 |..... 98.731 172,779 175,000 172,974 89 | oo [ e [ 4.000 |.....4.090 |JD....... 03/28/2012. | 12/01/2032.
57419P MD 8 |MARYLAND HOUSING CMNTY DEV (TAXABLE) IO I 2| e TFE | s 1,039,000 |...100.631 | ... ..1,006,310 1,000,000 1,001,577 s (9,248) [ ..o | e | e 6.560 |......5.580 |MS...... 07/17/2012. | 09/01/2043.
576000 KV 4 |MASSACHUSETTS SCH BLDG AUTH (TAXABLE)........cc.coovvmmviriirnnrineiraniienes | cevne el AFE | 642,750 |...125.390 | .....ccocovnnne 626,953 | ...coovvvennns 500,000 624,457 | ..o (4467) [ v | e | s 5.715 .3.840 |FA....... 08/16/2012. | 08/15/2039.
60636V BW 6 |MISSOURI STATE DEV FIN BRD (TAXABLE).........coevumermerieeereeiseenerineiienes | woreees . 500,500 |...100.580 502,903 ...500,000 500,315 (1:1:) ) [T ISR IOV 4.240 |.....4.220 |MN...... 07/19/2012. | 11/01/2033.
60636Y HM 6 |MISSOURI HSG DEV COMMN (TAXABLE)....... ST IO . 170,170 |...100.961 171,635 170,000 (116) | ovvvrererinriens [ e [ e 4156 |....4.130 |W....... 10/17/2012. | 07/01/2033.
618027 BW 5 |MORRIS COUNTY NEW JERSEY (TAXABLE).... [SSSTRRT DO . . 500,500 |...104.020 520,102 500,000 500,263 (72 ) SRR ISR PO 4938 |.....4.920 |JD....... 12/08/2011. | 06/15/2027.
64542W  BK 5 |[NEW HOPE TX CULTURAL EDU FACS FIN REV, ST O 2|l AFE | 1,000,000 |..... 94.047 | .... 940,470 ....1,000,000 1,000,000 cevevvnees | e | e | s | 4232 |....4.230 |AO...... 11/03/2016. | 04/01/2048.
649883 TM 7 |NEW YORK STATE MTG AGY (TAXABLE)..... ISR U . . 507,710 |...102.669 | ....cccrverrnees 513,345 | ..o 500,000 504,323 | ..o (B11) | overeererirneennee [ errveriererneerienines [ e 4.203 .4.000 |AO...... 07/13/2012. | 10/01/2027.
649902 2E 2 |NEW YORK STATE DORM AUTH (TAXABLE) FSSOTOTRRRTRTRRTORN IO el AFE | 564,625 |...116.410 582,050 550,545 (3,081) 5.289 4.220 |MS...... 01/10/2012. | 03/15/2033.
658207 PA 7 |NORTH CAROLINA HOUSING FIN AGY (TAXABLE) ceeveevnennens | s . . 150,150 |...101.364 152,046 150,000 (100) | 2oovvvreerrerirneeree [ errerirererneerenines [ e 4.319 |.....4.290 |WJ...... 07/10/2012. | 01/01/2029.
658308 AA 9 |NORTH CAROLINA TURNPIKE AUTH (TAXABLE).........ccovvvreirvrrrirnenersnneeres [ ovree [ e | vervvneen 1| sl TFE | i 800,632 |...111.970 895,760 800,462 (28) | oo [ e | e 5.318 5.310 [U....... 11/03/2010. { 01/01/2031.
677659 U2 8 | OHIO STATE WATER DEVELOPMENT (TAXABLE) O . 302,436 |...108.644 | .... 304,203 290,148 v (2,868) [ ..o | ceerreinerieriineens | e 6.050 |......4.880 |JD....... 12/01/2011. | 12/01/2031.
677659 V6 8 | OHIO STATE WATER DEVELOPMENT (TAXABLE).........ccosvuiriniriverinerrenins | ceve . LT | 531,045 | ..o 475,000 510,340 | ..o, (2,365) [ ..o | e | e 4817 |.....4.000 |JD....... 03/21/2012. | 12/01/2030.
67908P AZ 9 |OKLAHOMA STATE (TAXABLE) . B I . ..114.320 1,143,200 | ..cooovvrennee 1,000,000 1,000,000 B [P PR 5.610 |.....5.610 [JJ....... 07/21/2010. | 07/01/2030.
68608W AB 8 |OREGON STATE UNIVERSITY REV TXB............ (SRR BV . . ...101.424 5,071,187 5,000,000 5,025,843 v (2,564) e [ 4.340 |......4.260 |AO...... 04/23/2015. | 04/01/2044.
709144 JC 4 | COMMONWEALTH OF PENNSYLVANIA (TAXABLE)........... IO . 492,370 |...106.594 532,970 495192 | v 517 B [P PR 5.250 |.....5.400 |AO...... . 09/24/2010. | 04/01/2027.
74529  NU 5 | PUERTO RICO SALES TAX FINANCING CORP.... ISP BT . 535,155 ..500,000 | oo 342,535 | ..o 61,484 (3,949) e [ 5.000 |.....4.020 [FA...... - 12/24/2012. | 08/01/2040.
74529  PA 7 |PUERTO RICO SALES TAX FINANCING CORP........cccovurmerierirenierirseernninns @-oe | o [ e e BFE | e 24,980 |.....14.820 | .o 14,820 | i 100,000 | coovorrvrerirns 14,820 | .cooovvvrcrirs (518) 1,645 . v {5,360 [N/A..... O I 05/15/2012. | 08/01/2038.
746189 QU 6 | PURDUE UNIVERSITY INDIANA (TAXABLE) . IO el AFE | 500,500 |...111.524 500,406 (25) 5170 | ddeces | 12,960 | ..o 25,920 | 11/05/2010. | 07/01/2030.
746189 RM 3 |PURDUE UNIVERSITY INDIANA (TAXABLE) . v | e . 200,200 |...108.847 200,090 (23) 5.940 |JJooss | 5,955 | e 11,910 | 12/02/2010. | 07/01/2030.
762243 X9 9 |RHODE ISLAND STATE (TAXABLE) . SRS PR . 500,000 |...105.338 526,693 500,000 6.380 |MN...... 11/16/2010. | 05/15/2029.
795685 DW 3 | SALT LAKE COUNTY UTAH (TAXABLE)........ [SOPTURTURRRRITEN BTN . 500,000 |...105.674 528,373 500,000 5.100 |MN...... 10/20/2010. | 11/01/2032.
874461 GL 4 | TALLAHASSEE FLORIDA (TAXABLE) reeversess s | e ] 111101 555,508 552,501 3.970 |AO...... 06/20/2012. | 10/01/2030.
88059E N7 5 | TENNESSEE VALLEY AUTHORITY - STRIPPED..........ccoeemerermrenerrneinnrnseinnee | @eeon | oo [ oveiveine o] 2,635,403 | ... 49.115 ..3,014,685 3,003,627 3.800 |N/A..... . 08/16/2012. | 12/15/2035.
88059E N8 3 | TENNESSEE VALLEY AUTHORITY - STRIPPED e | @ | e cevrereee ] | 1,792,083 .. 47641 | oo 2,017,609 2,098,416 ...3.640 |N/A..... O 08/15/2012. | 06/15/2036.
88059E N9 1 | TENNESSEE VALLEY AUTHORITY - STRIPPED..........ccoeuuirierirerieirnseineinns JOOPN R VTP PR 1] 2,491,059 | ... 46.602 | .....cocoonee 2,860,468 | .............. 6,138,000 2,945,367 ...3.700 |N/A..... IO I 08/14/2012. | 12/15/2036.
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88059E NY 6 | TENNESSEE VALLEY AUTHORITY - STRIPPED..........covvviiierireeineirneiinseins ()00 P SRS DRSO 1 5,506,074 | ... 54151 | oo 6,860,479 6,691,063 | ...coovrvrrriirns 261,089 8020 [NJA | [ 02/07/2012. | 01/15/2033.
88059E NZ 3 | TENNESSEE VALLEY AUTHORITY - STRIPPED | @ A 3,409,457 | 54163 | .ooovvrrrnnn 4,316,289 4,139,248 160,736 4.000 [N/Ao | oo | s 02/07/2012. | 07/15/2033.
88059E P2 4 | TENNESSEE VALLEY AUTHORITY - STRIPPED.. | @.... ] o 2,473,773 | 45.169 2,772,473 2,914,851 ...104,067 3.660 [N/A..... 08/10/2012. | 06/15/2037.
88059E P32 | TENNESSEE VALLEY AUTHORITY - STRIPPED | @ LA 2,067,932 44.170 2,345,916 5,311,000 2,445,015 88,755 3720 [N/A.... | e [ 08/14/2012. | 12/15/2037.
88059E P4 0 | TENNESSEE VALLEY AUTHORITY - STRIPPED | @ A 1,683,230 43.736 1,818,980 ....4,159,000 1,963,028 67,504 3.530 [N/A.... | [ 08/07/2012. | 06/15/2038.
88059E PA 6 | TENNESSEE VALLEY AUTHORITY - STRIPPED | @ A 5,313,903 | 51.780 6,560,059 ..12,669,000 6,441,924 250,693 4.000 [N/A.... | oo [ 03/08/2012. | 01/15/2034.
88059E PB4 | TENNESSEE VALLEY AUTHORITY - STRIPPED | @ A 5,208,579 ... 50.876 6,445544 | ........... 12,669,000 6,303,351 4.020 [N/A..... | oo [ e 03/09/2012. | 07/15/2034.
88059E PC 2 | TENNESSEE VALLEY AUTHORITY - STRIPPED.. | @ 1] 3,750,741 | 51.018 4,754,943 9,320,000 4,556,117 4.000 [N/A..... 02/03/2012. | 01/15/2035.
88059E PJ 7 | TENNESSEE VALLEY AUTHORITY - STRIPPED | @ A 1,630,714 | L 44.356 2,018,673 | ccovvornvs 4,551,000 1,973,947 4.010 |N/A..... 03/08/2012. | 01/15/2038.
88059E V3 5 | TENNESSEE VALLEY AUTHORITY - STRIPPED | @ A 561,973 | 57.726 717,543 1,243,000 681,408 4.060 [N/A.... | coonreennriiinnnes [ 03/14/2012. | 12/15/2031.
88059E V4 3 | TENNESSEE VALLEY AUTHORITY - STRIPPED | @ oA 550,798 ... 56.334 700,242 ....1,243,000 667,856 26,311 4.060 [N/A..... | oo [ e 03/14/2012. | 06/15/2032.
88059E V5 0 |TENNESSEE VALLEY AUTHORITY - STRIPPED | @ A 539,835 | . 55.342 687,905 654,564 25,788 4060 [N/A.... | oo | e 03/14/2012. | 12/15/2032.
88059E V6 8 | TENNESSEE VALLEY AUTHORITY - STRIPPED | @ A 2,877,854 | 54.035 | .... ..3,316,668 3,374,874 120,291 .3.650 |N/A..... | oo | s 10/16/2012. | 06/15/2033.
88059E V7 6 | TENNESSEE VALLEY AUTHORITY - STRIPPED........cococommrverrrerereennrenrnnees [ )0 P U DO 2,817,734 | LY (T - 3,238,851 3,306,353 | ..ooeeerrrrernerernenes | s 118,296 3670 [NA.o. | o | e 10/16/2012. | 12/15/2033.
88059E V8 4 | TENNESSEE VALLEY AUTHORITY - STRIPPED e | @ | e [T 2,696,110 . 52.044 3,194,498 3,186,416 117,405 3780 [N/A.... | [ 09/14/2012. | 06/15/2034.
88059E V9 2 | TENNESSEE VALLEY AUTHORITY - STRIPPED e | @ | e [T 2,686,815 . 50.563 3,103,588 3,166,172 114,510 B0 [N e | e 09/13/2012. | 12/15/2034.
88059E W2 6 | TENNESSEE VALLEY AUTHORITY - STRIPPED e | @ | e [T 2,587,722 50.102 ..3,075,267 3,064,669 113,118 3790 [N/A... | [ 08/16/2012. | 06/15/2035.
88059E YA 6 | TENNESSEE VALLEY AUTHORITY - STRIPPED e | @ | e [T 546,601 | 56.966 688,727 662,769 26,111 4.060 [N/A.... | o [ e 03/14/2012. | 12/15/2031.
88059E YB 4 | TENNESSEE VALLEY AUTHORITY - STRIPPED........ccccosvvveeiriiirriecniiennes @.... 55.594 | ...... 672,134 1,209,000 649,588 | .....cccooveriirini 25,591 4.060 [N/A..... | oo [ e 03/14/2012. | 06/15/2032.
88059E YC 2 |TENNESSEE VALLEY AUTHORITY - STRIPPED e | @ | [ [T 525,069 ... 54.380 657,457 1,209,000 636,660 25,082 4.060 [NAo | oo o, 03/14/2012. | 12/15/2032.
88059E YD 0 |TENNESSEE VALLEY AUTHORITY - STRIPPED e | @ | [ [T 514,623 53.190 643,071 ....1,209,000 623,994 24,583 4.060 [N/A..... | oo [ e 03/14/2012. | 06/15/2033.
88059E YE 8 | TENNESSEE VALLEY AUTHORITY - STRIPPED e | @ | e [T 504,383 51.864 627,037 1,209,000 611,578 24,094 4.060 [N/A.... | oo [ e 03/14/2012. | 12/15/2033.
88059E YF 5 | TENNESSEE VALLEY AUTHORITY - STRIPPED e [ @ e | e || 500,538 .. 50.928 | ... 615,723 ....1,209,000 605,604 23,516 3.990 [ N/A..c.. | o | e 03/08/2012. | 06/15/2034.
88059E YG 3 | TENNESSEE VALLEY AUTHORITY - STRIPPED........coccommrverreerereeanrennnees @-oe | o [ e e | 490,721 | L 50.084 | oo 605,524 | ..cooovene 1,209,000 593,727 | .o, 23,055 4.000 [N/A.... | o [ 03/08/2012. | 12/15/2034.
88059E YH 1 | TENNESSEE VALLEY AUTHORITY - STRIPPED e [ @ e | e [T AT5.911 L 49.076 593,330 | coovvrviinne 1,209,000 576,846 22,671 4.050 [ NJA..... | oo | e 03/13/2012. | 06/15/2035.
88059F BA 8 | TENNESSEE VALLEY AUTHORITY - STRIPPED e | @ | [ [T 1,177,030 44.203 1,321,691 2,990,000 1,380,778 3.700 [NAo | oo [ 09/12/2012. | 01/15/2038.
88059F BG 5 | TENNESSEE VALLEY AUTHORITY - STRIPPED | @ 4,039,583 |..... 62.056 4,666,006 4,709,415 3.540 [NJA..... | oo | e 08/15/2012. | 05/01/2030.
88059F BM 2 | TENNESSEE VALLEY AUTHORITY - STRIPPED L@ 1,686,477 | ..... 50.290 | .... 1,961,337 1,975,310 3720 [N/A.. | e [ 09/14/2012. | 06/15/2035.
88059F BR 1 | TENNESSEE VALLEY AUTHORITY - STRIPPED........cccoomvrverrrirmceerrsrrirnnnes [ P U DO L 19,284,290 |..... 43.662 | ............ 20,958,094 | ....covevns 48,000,000 22,558,545 | ....ovvoevererinreeni | e 778,681 o 3540 [NIA e | e 08/03/2012. | 06/15/2038.
91754R  RZ 2 |UTAH STATE BOARD REGENTS (TAXABLE)........cocrreerreerneeeaneeenseeesnneens | ceveees 2| 1FE| .. 507,865 |...103.969 519,845 500,000 503,391 LET0L) ) RO I O 5.100 |......4.890 |AO...... 08/19/2010. | 04/01/2030.
92812Q 4B 0 | VIRGINIA HOUSING DEV AUTH (TAXABLE).........cccomservrmmmrirrrernnrernseesasnnsnns | evvnee | oo | woveeeeenns 2 1FE| e 1,015,000 |...100.155 ..1,001,555 1,000,000 1,009,061 (1,512) | ooeverrrernerinns | e | e 4.422 4.220 |AQC...... 10/09/2012. | 10/01/2042.
92812Q V3 8 | VIRGINIA HOUSING DEV AUTH (TAXABLE).........coconmreermrreerneessnmeessmeesenness | eevnee | oo | eovereeenns 2| e [15=3 [ 1,000,000 |...104.535 1,045,350 1,000,000 1,000,000 5.251 5.250 | WJ....... 11/17/2011. | 01/01/2039.
92812Q W8 6 | VIRGINIA HOUSING DEV AUTH (TAXABLE). 2 1FE 995,000 |...100.526 | .....ccvvvveee 1,005,265 1,000,000 996,276 299 | e | e | s 5.282 5.330 12/16/2011. | 03/01/2028.
928172 WG 6 | VIRGINIA STATE (TAXABLE).. ST IO 2120012 [ 600,060 514,063 | ..oovovrrirrerieens [C£S15) ) [P ISR PO 5.900 5.570 11/10/2010. | 08/01/2030.
92818A EY 8 |VIRGINIA RESOURCES AUTHORITY (TAXABLE) (ST IR ...103.766 518,830 503,939 (2713) | [ ISR PO 4.353 4.270 11/18/2011. | 11/01/2031.
92818G N 4 | VIRGINIA RESOURCES AUTHORITY (TAXABLE).........occomseeeoreenneeieneeiinnnee | cevenne ...109.780 526,944 577,851 (5,389) | oovrvernerernerenns | reeeerrneeeienneines | oo 6.000 4.020 08/07/2012. | 11/01/2039.
940093  Z4 2 | WASHINGTON STATE UNIVERSITY (TAXABLE)........cccimmvrerrrerneeeranerirnnnens [ cevenne ..110.419 1,000,000 1,021,111 (6,936) | ..ovvvvenrernerennn | eerrererrirnnrinnes | e 6.314 5.470 06/30/2010. | 10/01/2029.
96005P AE 7 |WESTERVILLE OHIO (TAXABLE).........omveerereeeeeeeeeceeeseeseeseneseeseseeeesessnnssens | eienes 2| 1FE 400,000 |...109.965 400,000 | .oooveerererrerenneees | cereeeeneinneeinnees | eenreeineeinnnes | e | 6.030 6.030 05/12/2011. | 12/01/2031.
977123 ZJ 0 [WISCONSIN STATE (TAXABLE).......cvveuirrerrrersrsssssnsssssssssssssssssssssnssssssssns | evveons 2] 1FE 500,000 |...111.152 555,763 | ..ovvrrerinnens 500,000 500,000 | veoouvermrrernnnirnns [ | aorressressnens | s | o 5.700 |.....5.700 11/23/2010. | 07/01/2028.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.... .240,335,352 XXX 17,966,288 549,212,000 .290,195,631 | ..............60,966 | ... 10,499,027 | .ocoiiviiiinnenn. 0 XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations............cc.cccurriiinriiisniiinssiiissiianns .240,335,352 XXX ..317,966,288 549,212,000 .290,195,631 | ..............60,966 | ... 10,499,027 | ..ooovvviiinnenns 0] XXX XXX .....1,797,260 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligati
001192 AK 9 | AGL CAPITAL CORP SR UNSCD [T 2] o 2FE] e 2,988,540 | ...98.814 | ... 2,964,441 3,000,000 2989324 | .o, 210 [...4400 |...4.420 [UD.....] 11,000 | oo 132,000 | 05113/2013.] 06/01/2043.
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00206R  BK 7 [AT&T INC SRUNSCD......covvumrrirrirrirnrineineriesineessniseissssssssesssssssssssassinnns | venves | oo | eeviverenni2 | ceenn2FE | 02,835,710 | ... 88.832 | .coovrrnnen. 2,664,966 3,000,000 2,843,464 | ...ovviiriis 2,576 e [ 4.350 |.....4.680 [UD...co.| covrrirs 5,800 | ........ 130,500 | 09/24/2014. | 06/15/2045.
00256@ AB 5 [AARON'SINC SRNOTE - P......cccvvriiriciinnincrinerinissiinniens ...102.426 ..3,072,783 3,000,000 3,000,000 e [ 4.750 |.....4.750 |JAJO.. | .........30,479 | ........ 142,500 | 04/14/2014. | 04/14/2021.
020002 AY 7 |ALLSTATE CORP SR UNSCD.... ...106.682 .843,857 ...791,000 803,012 (208) . 5.200 . 41,132 | 12/14/2015. | 01/15/2042.
030288 AB 0 |AMERICAN TRANSMISSION SYST SR UNSCD 144A............. ...104.286 ..3,128,604 3,000,000 2,971,139 | e | e T s [ 5.000 |.....5.060 [MS......| ..........50,000 | ........ 150,000 | 09/25/2014. | 09/01/2044.
03040W AJ 4 |AMERICAN WATER CAP CORP SR UNSCD........... ...104.096 5,204,825 5,000,000 4,991,476 | oo | e 176 | s e | e 4.300 |.....4.310 |ID.ccces | oo 17,917 | 215,000 | 12/12/2012. | 12/01/2042.
035229 CN 1 |ANHEUSER-BUSCH COS LLC SR UNSCD.......cccocovrvrrurernes ...128.891 6,444,580 5,000,000 6,086,277 | .vveovvvernrrenaenes | eerreenrens(19,796) | v | v | oo 6.500 |......5.000 |FA.......| ......135417 | ....... 325,000 | 10/15/2015. | 02/01/2043.
035240 AG 5 |ANHEUSER BUSCH INBEV WOR SR UNSCD ...108.673 3,260,202 3,000,000 3,165,709 | ..o | v (T1) [ [ | o 4.950 |.....4.570 |Jococes | oo 88,475 | i 12/19/2016. | 01/15/2042.
03820C A# 2 |APPLIED INDSTRL TECHNOLOGIES INC SR N -| ...101.126 ..3,033,792 3,000,000 2,997,997 | .ovvevrrrrnnreinnnns | eenvrnneennnenB08 [ i e [ 3.190 . .95,700 | 07/01/2014. | 07/01/2022.
03938) AA 7 | ARCH CAPITAL GRP US INC SR UNSCD ..105.514 3,165,429 3,000,000 3,296,768 | .....ccooovrvvriverans | eerrereeenn(5,810) | oo [ [ 5144 |....4500 [MN.....| ........25,720 | ........ 154,320 | 10/01/2014. | 11/01/2043.
039483 BH 4 | ARCHER DANIELS MIDLAND SR UNSCD [P 11,936,020 |..... 97.761 1,955,234 2,000,000 1,940,516 [ ..ocvovvererrrrnenns | e 1227 | e s [ 4.016 |.....4.200 |AO...... | .......... 16,733 | ... 80,320 | 02/26/2013. | 04/16/2043.
04317@ AN 8 |ARTHUR J GALLAGHER & COMPANY = P.....ceooriniiirinsireeississsinessesienes [P I . ...102.558 3,076,749 3,000,000 3,000,000 | ..ooveerreerrriirnnns | cerverereiennienees [ e | | 4.310 |.....4.310 |ID..coee | oo 87,164 | e 64,650 | 06/24/2014. | 06/24/2025.
04621X AD 0 |ASSURANT INC SR UNSCD NTE . e ...120.584 2,411,684 2,000,000 2,369,293 | ...vverrrereeennnnes | eererene(13,154) [ s e 6.750 |.....5.110 |FA.......| ..........51,000 | ........ 135,000 | 10/23/2015. | 02/15/2034.
04621X  AF 5 | ASSURANT INC SRIUNSCD.......covvieriiiiinniiciienieiiesissiisesissiiesiesissnisns | voenes [P PO IOV 2FE| ... . ...100.650 | .... 2,013,006 2,000,000 1,995,107 [ .vvoivererenirenins | eerrerreeennB882 s e [ 4.000 |.....4.040 [MS.....| .........23,556 | .......... 80,000 | 03/25/2013. | 03/15/2023.
049560 AL 9 |ATMOS ENERGY CORP SR UNSCD [SSPTRRRINN IO .. 2| e {11 [ 2,994,360 |..... 97.909 | covvrvrneen 2,937,291 3,000,000 2,994,784 I TSN DR 4.150 |.....4.160 |WJ....... | ..........57,408 | ........ 124,500 | 01/08/2013. | 01/15/2043.
05348E AZ 2 |AVALONBAY COMMUNITIES SER MTN SR UNSCD............. I . 2| e 1FE]| .. 982,600 |..... 92.382 923,827 | .ovvrvi 1,000,000 982,675 75 e | 3.900 |....4.000 [AO...... | vorrereern9,317 | i 10/06/2016. | 10/15/2046.
06051G EU 9 | BANK OF AMERICA CORP TSRO RO [P PPN IOV 2FE | o 2,013,120 |...100.194 ..2,003,888 2,000,000 2,008,704 (1,289) [ oo | e | e 3.300 .66,000 | 05/15/2013. | 01/11/2023.
06051G  FG 9 | BANK OF AMERICA CORP SR UNSCD........oommrvvirriimnrienrisnsisnnsssssnnnnns. | evvree | oo | wvnnevirens | oeees 2FE .3,225,570 |...108.322 3,249,681 3,000,000 3,216,988 (4,054) e [ 4875 |....4.410 |AO...... | .........36,563 | ....... 146,250 | 10/17/2014. | 04/01/2044.
07177M AN 3 |BAXALTAINC SR UNSCD.......... [ N Y2 2FE| ... .2,276,949 |...106.700 | .... 2,272,712 2,130,000 2,275,342 v (1,607) B [T PR 5.250 |.....4.800 [JD.......| s 2,485 | .o 111,825 | 04/06/2016. | 06/23/2045.
075887 AV 1 |BECTON DICKINSON SR UNSCD . FSSSTRRRIOR IO [ I L 2FE | oo 1,270,570 |..116.612 | .ccverrrrenne 1,166,126 | ...ccovvovnve 1,000,000 1,267,764 | ...ovvvererrrerri (2,806) | ..o | e | e 6.000 |.....4.150 [MN.....| ...c........7,667 | .......... 30,000 | 08/03/2016. | 05/15/2039.
084423 AP 7 |BERKLEY (WR) CORP SR UNSCD.........ccmvumremrrmmeereesnseserssssesessssessessssnsans | sevees L5710 | e 1,157,104 | oo 1,000,000 1,150,510 (4,193) . 6.250 |......5.050 |FA.......| ... 23,611 | ooooco 62,500 | 11/10/2015. | 02/15/2037.
084423 AT 9 | BERKLEY (WR) CORPORATION SR UNSCD JOOT ]l 2FE 2,971,950 97.528 | ....... 2,925,843 3,000,000 2,973,113 461 e [ 4750 |.....4.800 |FA.....| .cc....59,375 | ..o 142,500 | 09/25/2014. | 08/01/2044.
084664 BU 4 | BERKSHIRE HATHAWAY FINANCE CORP SR UNSCD.......cccoomierrireirnerinns | cevenee . ...104.977 2,099,558 2,000,000 2,065,558 (1,429) B [P PR 4.400 |....4.180 [MN.....| .......11,244 | ... 88,000 | 04/09/2013. | 05/15/2042.
09062X  AD 5 |BIOGEN INC SRUNSCD........etvvieririrrriieriiieseisssiseesssessssesessessssesssisenss | e . ...106.946 | .... 4,277,872 | oo 4,000,000 4,420,590 ceeeeis (4,010) e | 5200 |....4.530 [MS....| .....61,244 | ... 78,000 | 10/06/2016. | 09/15/2045.
092113 AN 9 | BLACKHILLS CORP SR UNSCD................. I I | 2| 2FE e 1,989,100 95.286 | ...ovvvnnens 1,905,720 2,000,000 1,989,212 [ ..o, 112 B [P PR 4.200 |.....4.230 [MS......| ... 30,800 | .eovvroriririirnnns 08/10/2016. | 09/15/2046.
114259 AP 9 |BROOKLYN UNION GAS CO SR UNSCD 144A........cocoviviriineinriseiissienes | cevenns . ...102.903 4,116,144 ....4,000,000 4,386,389 (4,531) | oo | v | e 4.504 05/06/2016. | 03/10/2046.
12189L  AG 6 |BURLINGTN NORTH SANTE FE SR UNSCD [SSPTUTRRRIOT IO . .. 111.302 1,113,025 1,000,000 1,102,302 (P2CT4:)] RN [NV IO 4.950 03/06/2015. | 09/15/2041.
12189L  AK 7 |BURLINGTON NORTHERN SANTA FE LLC......ccoimviriririreiiniieeriesiseessnins | eveens . ...103.824 2,076,482 2,000,000 2,043,396 (952) [ ovvvrererinrirans [ e [ e 4.375 02/26/2013. | 09/01/2042.
124857  AK 9 [CBS CORP SR UNSCD.......ivuurmrimerierisesineessssssessesssssssessssissessssssssssaesens | seveeas | 2| o 2FE .. 3,077,880 . 99.990 | .... 2,999,700 | .coovrvrnees 3,000,000 3,075,156 v (1,343) B [P PR 4.900 10/09/2014. | 08/15/2044.
12542R K# 6 |CHSINC SRUNSCD - P....covvviuieririeienieiiisssiesieseseessssessssesssenssesens | voenes . ...103.080 | ..oooovrrene 3,917,063 3,800,000 3,800,000 | ..ooouvvenriiriirins e [ 5.400 01/25/2016. | 01/25/2036.
126408  GK 3 [CSX CORP SR UNSCD......ciruuimmrimerrerireeiseesssisessessseesssensssesessssssssnssesens | sevesas ..122.424 1,331,982 | oo 1,088,000 1,426,342 (4,509) e [ 6.150 07/29/2016. | 05/01/2037.
126650 CM 0 |CVSHEALTH CORP SR UNSCD.... . ] ...107.501 3,225,033 3,000,000 2,955,345 1,435 e [ 4.875 07/13/2015. | 07/20/2035.
12692@ AA 4 |CVSRHOLDCO LLC SR SCD -P . [SSSTO PO | | 2FE e 2,986,926 | ... 95.900 2,864,462 2,986,926 2,986,926 | ....veorrrerreeinnees | e [ cenreinnnennees [ e | 4.680 07/15/2016. | 03/31/2037.
141781  BC 7 |CARGILLINC SRUNSCD 144A........cocooviiimriimiiiriirineinssinssienesesessssssssenens | ceveens | 1| AFE 1,960,840 95.990 | .... 1,919,806 2,000,000 1,963,707 [ .oocvorverrrverinenns | v 785 | s [ [ 4.100 03/01/2013. | 11/01/2042.
149123 CB 5 | CATERPILLAR INC SR UNSCD.... SOOI IO | | AFE 2,860,170 96.178 | coovvvvrnens 2,885,340 | .coovrrrnees 3,000,000 2,870,073 | oo | eernrrnnennn2836 | i [ [ s 3.803 05/13/2013. | 08/15/2042.
151020 AL 8 | CELGENE CORP SR UNSCD.. . [SRTTTRORNINN IO ] ...105.269 3,979,187 3,780,000 4,288,012 | oovvvverrerneinnns | cererrieeene(2,099) [ oo | e | s 5.250 10/05/2016. | 08/15/2043.
172062 AE 1 | CINCINNATI FINL GROUP SR UNSCD. [SSUTRTRRRRRREN BN ] ..115.720 2,586,358 2,235,000 2,704,884 | ....ovvovrnrinerrnee | v (17,043) | o [ [ 6.125 04/23/2015. | 11/01/2034.
20030N BB 6 |COMCAST CORP SR UNSCD . SRR IO ] ...130.047 1,300,479 1,333,316 [ .ocvevrrrrcerinenns | vervenene(1044) | s [ [ 6.400 11/10/2016. | 03/01/2040.
207597 EF 8 | CONNECTICUT LIGHT AND POWER COMPANY ........ccovvervrmrerneermeeneninnninns [ eoveeen | oo | eeneirneni2 | et TFE | cinn.2,987,190 | ... 97.846 | ... 2,935,392 2,991,856 | ..oocreerenreineninne | e 1,263 | s [ [ 2.500 05/15/2013. | 01/15/2023.
220062 AA 1 | GONZAGA UNIVERSITY SER 16-A SECURED.......cccccouvrerermrrnininnrverinenirenes | werives | oo [eorneeeen T |l TFE eciie..2,000,000 ... 92.586 | ..covverecn 1,851,734 2,000,000 2,000,000 | ..oovevmrrerrerernnnns | cerreenrirnenenenes [ e | | o 4.158 10/13/2016. | 04/01/2046.
231021 AQ 9 |CUMMINS INC SR UNSCD........ 111.293 2,225,860 2,000,000 1,959,593 [ ...oveererrrrinennns | verrerirnennen 10T | s [ [ 4.875 . 09/19/2013. | 10/01/2043.
23311V AF 4 |DCP MIDSTREAM OPERATING SR UNSCD . 2,970,180 |..... 91125 | v 2,733,750 3,000,000 2,971,459 e e [ 5.600 |.....5.660 [AO...... [ ..........42,000 | ........ 168,000 | 03/10/2014. | 04/01/2044.
25179M AN 3 |DEVON ENERGY CORPORATION SR UNSCD..........ooveeerrieerrerireeseneneenns | 2| o 2FE 3,168,540 ... 94.637 | coovvvrnnen 2,839,119 | oo 3,000,000 3,161,993 | oo (3,539) e [ 4.750 |.....4.390 |MN......]| ..........18,208 | ........ 142,500 | 01/20/2015. | 05/15/2042.
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260543 CE 1 |DOW CHEMICAL CO SR UNSCD . . . 972,390 |...107.661 | ..cccoovvrenne 1,076,612 974,002 | ..o 485 . 5.250 |.....5.440 [MN......| ...........6,708 | ...oooce 08/22/2013. | 11/15/2041.
260543 CG 6 |DOW CHEMICAL CO SR UNSCD.......cvvunirierrerierineerinineiiessinenienssseinnines | eevves | oo [eornirieeni | ceeeFE | i 1,570,747 | ... 96.933 | .oovivirnns 1,589,708 1,575,340 1,274 e [ 4.375 03/20/2013. | 11/15/2042.
263534 CJ 6 |DUPONT E | NEMOURS SR UNSCD..........ccoccmmrirrimmernerinreneenseisenssssssenienens [ eovneen | oo | coneveees 1| et IFE | 4,994,050 | ... 93.928 ..4,696,420 4,994,473 116 e [ 4.150 02/12/2013. | 02/15/2043.
26860# AA 8 |EIF PIOPICO LLC SR SCD -P.......cevvirrrirreririenirissniserinesisenenissessesiesssnens | vovsees | oo | coneenen 1| 00n2FE | .......3,000,000 | ... 94.750 2,842,500 3,000,000 | ..oouverrvirrireririne | eeererineierenis | e | e | 4.170 02/11/2015. | 12/31/2041.
26884T AH 5 |ERAC USA FINANCE LLC (144A) .100.115 2,002,304 2,010,485 (1,624) [ oo | e | s 3.300 |....3.200 [AO...... | «ee. 13,933 | oo 66,000 |05/20/2013. | 10/15/2022.
277432 AL 4 |EASTMAN CHEMICAL CO SR UNSCD........cccevumerimrrerineerneeisnrseriensnensnenins | serivee | oo [ | e 2FE | eccne3,128,860 | ... 98.904 | .... 2,967,135 3,119,968 (2,522) e [ 4.800 |.....4.530 |MS.....| .........48,000 | ........ 144,000 | 05/29/2013. | 09/01/2042.
278062  AD 6 |EATON CORP......cocooiiimriieririneiissiississssisesissssssssssisssssssssssssssssessssssssssseens | vonnees | oo | coneevsnees 1| e 2FE | 100, 3,101,850 | ... 98.725 | .... 2,961,768 3,087,848 (3,999) e [ 4.000 |.....3.750 |MN......| ... 19,667 | ...cc.. 120,000 | 04/23/2013. | 11/02/2032.
278062 AE 4 |EATON CORP.......oecovrrrrrrnererirnreneeeneessssisensesssessensssssssssssssssensesssssssnssns | sevinee | oo [ eorseevee | c0iFE | viiii5,171,550 | ... 97.498 .4,874,920 5,158,522 (3479 [ oo | e | e 4.150 o 207,500 | 12/28/2012. | 11/02/2042.
278865 AM 2 |ECOLAB INC SR UNSCD......ccccomvrunriiniianes ..117.093 3,136,927 3,023,930 (5,848) e [ 5.500 |.....4.620 [JD.......| oo 9,414 | L. 147,345 | 03/02/2016. | 12/08/2041.
29250R AW 6 |ENBRIDGE ENERGY PARTNERS SR UNSCD ..111.838 3,355,161 2,990,658 827 B [T PR 5.875 |.....5.920 |AO...... | ..........37,208 | ........ 180,656 | 10/01/2015. | 10/15/2025.
29364D AT 7 |ENTERGY ARKANSAS INC SECURED ...102.524 2,050,492 1,986,229 223 e [ 4.950 |.....4.990 |JD......| w4400 | e 99,000 |12/03/2014. | 12/15/2044.
29364N 10 8 |ENTERGY MISSISSIPPI INC 1ST MTG SCD . | 2| AFE 1,000,000 85.000 850,000 1,000,000 B (ORI PR 4.900 09/08/2016. | 10/01/2066.
29379V AZ 6 |ENTERPRISE PRODUCTS OPERATING LLC......oovvurririireieiineieeiiseienens [ v [ I 2 .101.175 | ... ..2,023,512 2,027,662 s (4,160) e | 3.350 05/15/2013. | 03/15/2023.
30251B  AB 4 |FMRLLC SRUNSCD 144A.........cooooiiiiriiieiinsiineriesisseesssssessssssensesessessns | voeees [P 1 2121687 [ e 3,711,481 3,986,687 | ..coourercriiriirins (5,454) B [T PR 6.450 10/07/2016. | 11/15/2039.
31428X AT 3 |FEDEX CORP SR UNSCD . SOOI BTN [ I 1| . 2FE| ... 1,874,720 ... 91.001 1,820,038 1,883,688 2,479 s [ 3.875 03/07/2013. | 08/01/2042.
33616C AB 6 |FIRST REPUBLIC BANK SUBORD creveeeeeensenes [ s . 2| ...2FE| ............2,934,720 |..... 91.062 2,731,878 2,935,134 414 B [N PR 4.375 09/12/2016. | 08/01/2046.
341081 FH 5 |FLORIDA PWR &LIGHT SECD NTE............ ceerrereseneieriens [ s . 2| .. AFE| ............1,993,240 | ... 98.267 1,965,348 1,993,783 138 e [ 3.800 01/03/2013. | 12/15/2042.
34959 AD 0 |FORTIVE CORP SR UNSCD 144A........ccoviirerinreneniieineeisesssessesssssssssinns | sevees [P 2| ..2FE| .............3,432,495 | ..... 98.704 | .... 3,222,712 3,432,080 s (414) e [ 4.300 10/28/2016. | 06/15/2046.
361448 AU 7 | GATX CORPORATION SR UNSCD . RTINS DOV . 2| ...2FE| .............2,995,860 |..... 98.844 | ..o 2,965,338 2,996,097 | ..o 64 e [ 5.200 |.....5.200 [MS.....| ccooecens 45,933 02/27/2014. | 03/15/2044.
370334  BP 8 | GENERAL MILLS INC SR UNSCD........sevvrvmerierirneerenissesenssssienseniseesssnins | sevnee | oo [eorserienni2 | cene2FE | v 3,014,730 | ... 96.288 2,888,667 3,013,689 (297) I [T PR 4.150 ....47,033 01/28/2013. | 02/15/2043.
372546 AU 5 | GEORGE WASHINGTON UNIVERSITY UNSCD I I N - . 107.704 1,077,048 1,113,643 (237) e [ 4.868 ...14,334 11/10/2016. | 09/15/2045.
375558 BK 8 | GILEAD SCIENCES INC SR UNSCD [ . 2] ... 1FE]| .. 992,830 |..... 94.951 949,512 992,851 21 B [P PR 4.150 ....11,643 09/15/2016. | 03/01/2047.
406216 BK 6 |HALLIBURTON CO SR UNSCD....... SRR IO [P 2| 2FE| oo 2,999,070 |...107.200 | .... ..3,216,009 2,999,096 s 21 e [ 5.000 v 19,167 | 11/05/2015. | 11/15/2045.
416515 BB 9 |HARTFORD FINL SVCS GRP SR UNSCD........cocuerirrirerieinersesineesenisseess | voeees [P I (. 2FE | oo 2,976,000 |..... 92.383 | v 2,771,508 2,977,564 | .cooovveerrriiriens 450 B [P PR 4.300 |.....4.340 |AO...... | cooveenne 27,233 | oo 129,000 | 04/15/2013. | 04/15/2043.
42217k BB 1 [HEALTH CARE REIT INC SR UNSCD........ccooumriiririiiniiseiiesieeesnssississssinns | eveens [ I 2 102.533 3,076,005 3,127,518 (2,472) e [ 5.125 L4527 | 153,750 | 10/03/2014. | 03/15/2043.
432748 AB 7 |HILLTOP HOLDINGS INC SR UNSCD . ISP IO . 2|....2FE| .............3,000,000 |..... 98.877 2,966,310 3,000,000 | .oooveonerernerernnees | cererneeinenenneees [ eernreeinnneennees | e | 5.000 ..31,667 | ........ 150,000 | 04/06/2015. | 04/15/2025.
450636 AC 9 |ITR CONCESSION CO LLC SR SCD 144A.........ccconrimrinrineierisrienicsnieens [ s . 2| ....2FE| .............3,000,000 |..... 99.268 2,978,040 3,000,000 s [ 5.183 ..71,698 | ....... 152,035 | 07/23/2015. | 07/15/2035.
45138L BC 6 |IDAHO POWER CO SCD 1ST MTG . (SRS PR . 2| . AFE| 1,994,820 | ... 95.548 | .... 1,910,970 1,995,168 s 102 B [P PR 4.000 rerenern20,000 04/03/2013. | 04/01/2043.
45168D  A# 1 |IDEXX LABORATORIES INC SR NOTE - P.......ccoumivirirriininererineriresnneins | cvvees [P 1 2102140 | e 3,064,200 3,000,000 | .o e [ 3.320 |.....3.320 [Jdooies | v 44,267 07/21/2014. | 07/21/2021.
452308 AQ 2 |ILLINOIS TOOL WORKS INC SR UNSCD......... [SSSTURURRRT DO . 2 ...112.468 2,249,370 2,187,844 (4,377) e [ 4.875 ....28,708 03/08/2013. | 09/15/2041.
45685E AJ 5 |VOYAFINANCIAL INC SR UNSCD JESSTIRIORTRROTOR VPN [P 1 . ...109.027 2,180,558 2,251,565 (575) e [ 5.700 ....52,567 11/02/2016. | 07/15/2043.
460146 CH 4 |INTERNATIONAL PAPER COMPANY SR UNSCD IO IO [P 2| 2FE | e 2,152,920 |...112.237 ..2,244,752 2,144,586 (2,791) e [ 6.000 ....15,333 10/15/2013. | 11/15/2041.
460146 CK 7 |INTERNATIONAL PAPER CO SR UNSCD ceeviene | e . 2| . 2FE| .. 982,670 |..... 99.003 | ... 990,031 ....1,000,000 983,366 e 282 e | 4.800 PR 2,133 09/24/2014. | 06/15/2044.
46051M  AE 2 |INTL TRANSMISSION SCD 1ST MTG 144A.......ccovveiriieeneninneineriiesinenienins | s [P 2| 1FE| v 1,979,160 |...106.330 | ...cccovnenas 2,126,600 1,980,346 | ....ooovvrvvrrrerirnens 366 B [P PR 4625 |.....4.690 |FA....| ccoveeene 34,944 08/20/2013. | 08/15/2043.
46625H JH 4 | JPMORGAN CHASE & CO SR UNSCD SO RTOPTORTIORPORIRN BPPPON ] ...100.940 3,028,221 3,042,222 (6,269) [ ..o | e | s 3.200 ....41,600 04/22/2013. | 01/25/2023.
46625H JM 3 | JPMORGAN CHASE CO SUBORD (SOOI PO ] ..114.763 1,147,636 1,185,011 (689) | .eovvveerrrrreiree [ errerierineerisnines [ e 5.625 21,004 | 10/14/2016. | 08/16/2043.
485134 BN 9 |KANSAS CITY POWER AND LIGHT COMPANY........ccovtvumrmerirerereniririrnniens [ verenes | 2| e 2FE | 3,032,190 | 99.208 2,976,246 3,021,187 (3,188) [ oo | e | s 3.150 27,825 | ... 94,500 | 05/15/2013. | 03/15/2023.
487836 AT 5 |KELLOGG COMPANY SR UNSCD SERB........ [SSPTURRROIN DOV ] 129.310 3,232,765 3,092,467 (25,418) B [PURIN PP 7.450 ..46,563 | ....... 186,250 | 01/26/2016. | 04/01/2031.
49446R  AM 1 |KIMCO REALTY CORP SR UNSCD.. vt [ s | 2| 2FE ... 4,826,668 ... 95.883 | .ovvvrernns 4,640,742 4,828,214 1,546 e [ 4.250 10/04/2016. | 04/01/2045.
494550 BN 5 |KINDER MORGAN ENERGY PARTNRS LP SR UNSCD... [ESTTRTROR IO eoeenn2| 0 2FE e 1,848,877 95.754 ..1,891,145 1,855,643 2,110 e [ 5.000 |... . . 08/02/2013. | 08/15/2042.
494550 BP 0 |KINDER MORGAN ENERGY PARTNERS LP........ JESPSIRUPORORN IO | 2| e 2FE | 2,018,440 | ... 96.366 | ...ocvvnevn 1,927,326 2,017,350 (331) e [ 5.000 |.....4.940 [MS...... v 33,333 | 100,000 | 03/20/2013. | 03/01/2043.
50075N AR 5 [ MONDELEZ INTERNATIONAL SR UNSCD........cevemrvreerrireernrinsersesiresisnenens | eeeens ] . 124.724 4,988,984 4,933,623 (24,853) B [PURIN PP 7.000 |.....5.140 [FA....| ccoee 108,889 | ........ 280,000 | 10/20/2015. | 08/11/2037.
50076Q AN 6 |KRAFT HEINZ FOODS CO SR UNSCD JESSTURTOORTRTORRURIRTRIN IO ] 2121690 | e 6,084,505 | ..............5,000,000 | ............. 6,244,198 (16,403) e [ 6.500 |.....4.710 |FA......| e 128,194 | ....... 195,000 | 10/06/2016. | 02/09/2040.
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50077L  AM 8 |KRAFT HEINZ FOODS CO SR UNSCD 104,493 | e 1,044,930 | .coovvrennee 1,000,000 1,188,111 | oo (1,029) . 5.200 |.....4.060 [JJ.cccce | 023,978 | oo 09/08/2016. | 07/15/2045.
502175 B# 8 |LTC PROPERTIES INC SR NOTE - P ..101.863 | ..o 3,637,965 3,571,429 3,568,541 315 e [ 4.500 08/21/2014. | 07/31/2026.
50540R AS 1 |LABORATORY CORP OF AMERICA SR UNSCD.........cccccomurimmrimeimnrinseinsninnns | vevees | oo | eerivenenni2 | e 2FE | c.o....3,068,250 |..... 98.637 ..2,959,110 3,000,000 3,066,035 (1,180) e [ 4.700 01/22/2015. | 02/01/2045.
505588 BK 8 |LACLEDE GAS CO SCD 100.687 2,013,750 2,000,000 1,988,174 221 e [ 4.625 08/06/2013. | 08/15/2043.
505597 AD 6 |LACLEDE GROUP INC SR UNSCD.......ccccomrrvimmmrrimmrrimnreenennirnnerisnneineneinene | evvinne | oo | eovneeerni2 | ceein2FE | . 3,474,850 | ... 98.118 3,234,954 | ............. 3,297,000 3,470,833 (2,185) e [ 4700 |.....4.360 |FA.......| ..........58,540 | ......... 98,700 | 10/25/2016. | 08/15/2044.
53079E BF 0 |LIBERTY MUTUAL GROUP INC SR UNSCD 144A . .2,998,800 |..... 98.330 2,949,912 3,000,000 2,999,078 16 e [ 4850 |....4.850 |FA.......| ..........60,625 | ........ 145,500 | 10/06/2014. | 08/01/2044.
539830 AW 9 |LOCKHEED MARTIN CORP SR UNSCD... [ I 1 e 2FE | o 814,656 |...120.652 850,598 812,044 (2,477) e [ 5720 |....4.640 [JD.......| 03,361 | o 40,326 | 12/08/2015. | 06/01/2040.
539830 BL 2 |LOCKHEED MARTIN CORP SR UNSCD... . 2| . 2FE| .. 517,440 |...108.779 543,89 | .. ...500,000 517,144 (281) s [ 4.700 . .22,978 | 12/08/2015. | 05/15/2046.
548661 CX 3 |LOWES COS INC SR UNSCD.. . JOOO [ I 2| 1FE| v 2,107,040 |...106.371 ..2,127,422 2,000,000 2,099,197 (2,201) e | 4.650 |.....4.320 |AO...... | ... 19,633 | oo 93,000 |03/01/2013. | 04/15/2042.
559080 AF 3 |MAGELLAN MIDSTREAM PARTNERS SR UNSCD........ccccvevemrereeirereriniinens | cevenes 2| 2FE .1,987,480 |..... 90.810 1,816,204 2,000,000 1,988,421 242 e [ 4.200 |.....4.230 {JD...... | worerrnenn 7,000 | oo 84,000 | 04/18/2013. | 12/01/2042.
570535 AP 9 | MARKEL CORP SR UNSCD.... . [RTSTOITRTOR O ] ..101.212 3,036,381 3,000,000 3,002,820 (90) | covvevrrreerrrieens | e [ e 5.000 |.....4.990 [MS.....| ...37,917 | ........ 150,000 | 09/24/2014. | 03/30/2043.
577081 AW 2 |MATTEL INC SR UNSCD........... ST OO . ...100.329 3,009,870 3,000,000 3,233,066 (4,900) I [N PR 5450 |.....4.900 [MN.....{ ..........27,250 | ........ 163,500 | 09/24/2014. | 11/01/2041.
58155Q AE 3 |MCKESSON CORP SR UNSCD................. IO . 115525 | ... 3,500,432 3,030,000 3,454,083 ceeeeis (8,571) e [ 6.000 |......4.980 |MS......| .........60,600 | ........ 181,800 | 01/14/2016. | 03/01/2041.
582839 AF 3 |MEAD JOHNSON NUTRITION CO SR UNSCD.......cevuerrrerrerireerrrinerserienes | cevene . 112310 [ e 3,369,309 3,000,000 3,306,054 | ..o (6,932) [ oo | e | s 5.900 |.....5.130 [MN......{ ..........29,500 | ........ 177,000 | 10/13/2015. | 11/01/2039.
582839 AG 1 |MEAD JOHNSON NUTRITION CO SR UNSCD.........ccoovverrriirriirrnimneriinniins | eevenne | 2| o 2FE ... 2,003,760 ... 96.011 1,920,220 2,000,000 2,003,690 (B8) | covvvverreerrrirens | e [ e 4.600 |.....4.580 |JD.ccoee | vorrrrrn 7,667 | o 92,000 |05/27/2014.| 06/01/2044.
585055 BU 9 |MEDTRONIC INC SR UNSCD . crereereeessesens [ s . ...108.014 5,400,730 5,000,000 5,067,200 (1,158) B [N PR 4625 |....4.540 |[MS.....| .........68,090 | ........ 231,250 | 12/02/2014. | 03/15/2045.
59156R  BG 2 [METLIFE INC SRUNSCD.....ccotiumiriirirrirsiieiseiissiseesissiseessssisssssssssessssnsns | eveens ...108.089 3,242,682 3,000,000 2,982,215 314 e [ 4875 |....4.910 |MN.....| ..c.......19,500 | ........ 146,250 | 11/07/2013. | 11/13/2043.
59156R  BL 1 [METLIFE INC SR UNSCD.. et | s e ...106.188 | ... 2,123,768 2,000,000 2,168,578 v (3,110) e [ 4.721 w196 | 94,420 | 10/14/2014. | 12/15/2044.
605417 BZ 6 | MISSISSIPPI POWER CO SR UNSCD et | s || 2FE e 1,819,620 86.488 | ..cccovnne. 1,729,776 2,000,000 1,830,592 | ..oovvverrririii 3,386 e [ 4250 |.....4.830 |[MS......| oo 25,028 | ......... 85,000 |08/02/2013. | 03/15/2042.
615369 AE 5 |MOODY'S CORP SR UNSCD........cccormrerrmmrimersnermeniesssnsesssssssssssssnessesssssssans | sesenes 109.840 | .ooovvernees 4,393,624 | ..o 4,000,000 4,082,266 (1,214) B [T PR 5.250 ...96,833 | ....... 210,000 | 11/13/2015. | 07/15/2044.
61945C AE 3 |[MOSAIC CO SR UNSCD.......cccoovuvinec FEVTOIRT IO 2| 2FE] 3,036,390 96.224 2,886,735 3,000,000 3,034,709 (572) e [ 5.625 21,563 | ... 168,750 | 11/07/2013. | 11/15/2043.
637417  AF 3 |NATIONAL RETAIL PROPERTIES INC SRS IO | 2| e 2FE | 2,977,770 | 99.174 2,975,235 | .occcvvanes 3,000,000 2,985,165 2,084 I PSSR DR 3.300 ...20,900 | .......... 99,000 | 04/09/2013. | 04/15/2023.
637432 MS 1 |NATIONAL RURAL UTILITIES COOP FIN CORP.......c.covvemrirmrirerirseiseirsniinns | ceve . ..101.726 | ... 3,051,801 3,000,000 3,005,462 ceeeeis (254) e | 4.023 20,115 | 120,690 | 06/11/2013. | 11/01/2032.
651229 AX 4 |NEWELL RUBBERMAID INC SR UNSCD........cccouumrirmrireerininerseriseesensnsenns | sevees . L2721 | 3,381,642 | .ooovrernes 3,000,000 3,000,000 | ..eovernrrerrrrirnees B [T PR 5.375 |....5.370 [AO...... | ceoerreens 40,313 | .......... 81,073 | 03/18/2016. | 04/01/2036.
651229 AY 2 |NEWELL RUBBERMAID INC SR UNSCD........c.covvumiiirirrirneieiieiiesesesissens | sevns . . 114.701 1,147,016 | oo 1,000,000 1,220,986 (814) e | 5.500 213750 [ 10/12/2016. | 04/01/2046.
65473Q BC 6 |NISOURCE FINANCE CORP SR UNSCD. [SSSTRRTRURRIOT IO . ...105.206 2,104,122 2,000,000 1,991,877 143 e [ 4.800 ....36,267 04/09/2013. | 02/15/2044.
65473Q BD 4 |NISOURCE FINANCE CORP SR UNSCD e | e . ...116.515 1,165,154 ....1,000,000 1,156,767 (2,764) e | 5.650 ....23,542 10/03/2014. | 02/01/2045.
655044 AG 0 |NOBLE ENERGY INC SR UNSCD....... v ssnsnens | series . 101,741 3,052,236 3,000,000 2,983,744 v 270 . 5.250 verenennn20,125 11/05/2013. | 11/15/2043.
655844 BM 9 |NORFOLK SOUTHERN SR UNSCD. ceerereee s | e | 2| 2FE e 1,899,500 94.952 | c.ovvverncn 1,899,044 2,000,000 1,906,626 | .....ccocovvrrrrerirens 1,969 e [ 3.950 |....4.250 [AO..... | oo 19,750 03/06/2013. | 10/01/2042.
68233 AT 1 |ONCOR ELECTRIC DELIVERY COMPANY LLC (SO PO . ...106.685 1,840,318 1,725,000 1,756,733 (A ) TSR IR VY 4.550 02/26/2013. | 12/01/2041.
68268N AC 7 |ONEOK PARTNERSLP.......... . [SSTTURPORONURTOTEN BTN . ...113.384 1,133,841 1,000,000 1,085,577 (2,243) e [ 6.650 08/02/2013. | 10/01/2036.
68389X AW 5 | ORACLE CORP SR UNSCD.......ccovvuuirmmrirreriesseisesssssssssenssssesessssssssssnnes. | soneees ...102.346 1,023,465 | ..coovvrennee 1,000,000 1,082,117 (443) e [ 4.500 09/13/2016. | 07/08/2044.
69352P  AJ 2 |PPL CAPITAL FUNDING INC SR UNSCD O e ...105.708 | .... 2,114,160 2,000,000 2,312,997 v (2,143) [ oo | e | s 5.000 08/26/2016. | 03/15/2044.
694476  AD 4 | PACIFIC LIFE CORP SR UNSCD 144A ST PO . 201782 | e 3,562,374 | ..covvvrnes 3,500,000 3,765,784 | oo (2,981) B [PURRIN PR 5.125 05/19/2016. | 01/30/2043.
720186 AG 0 |PIEDMONT NATURAL GAS SR UNSCD. v | e . 103,672 | e 4,872,612 4,697,873 40 e [ 4.650 07/29/2013. | 08/01/2043.
720198 AC 4 |PIEDMONT OPERATING PARTNERSHIP LP........cocoonivieiirinnerieriseeneeiseenns | cev | 2| 2FE ein.2,988,030 ... 94.351 2,830,533 2,991,940 1,105 e [ 3.400 05/06/2013. | 06/01/2023.
72650R  BC 5 |PLAINS ALL AMERICAN PIPELINE SR UNSCD . O | 2| e 2FE | 1,939,320 | 82.993 1,659,866 2,000,000 1,943,653 1,122 e [ 4.300 02/26/2013. | 01/31/2043.
740189 AH 8 | PRECISION CASTPARTS CORP SR UNSCD.......ccooumerimrererineinerieeesenssnenns | ceve | 2|l AFE e 4,969,150 98.296 4,914,840 | ....c.o.ncn. 5,000,000 4,971,642 616 e [ 3.900 12/17/2012. | 01/15/2043.
74251V AJ 1 |PRINCIPAL FINANCIAL GRP SR UNSCD.......cccccsuvumrrmmirmerrerineessniensiseiinns | vevnees | oo | coveenen 1| n2FE | .ci..3,022,480 ... 98.503 2,955,096 3,000,000 3,021,328 (429) e [ 4.350 10/17/2014. | 05/15/2043.
74432Q AH 8 | PRUDENTIAL FINANCIAL INC SR UNSCD... ..111.867 2,377,174 2,125,000 2,393,616 (9,292) e [ 5.400 04/22/2013. | 06/13/2035.
74432Q BQ 7 |PRUDENTIAL FINANCIAL INC SR UNSCD... ] .122.355 | e 1,223,550 | ..cooovvreenne 1,000,000 1,137,922 (2,328) e [ 6.200 |... 02/24/2016. | 11/15/2040.
74456Q BB 1 |PUBLIC SVC ELEC & GAS SCD MTN SRRSO | 2|l AFE e 4,968,150 97.974 4,898,700 | ..oocvvrnvnne 5,000,000 4,970,551 651 e [ 3.800 |......3.830 [JJ....... verennnn95,000 | oo 190,000 | 01/07/2013. | 01/01/2043.
749685 AU 7 |RPM INTERNATIONAL INC SR UNSCD........ccoomrvreririreriiinerierissesenisseanes | ceves | 2| 2FE eiinn..2,896,380 ... 98.144 | ....cco.ouc.. 2,944,338 3,000,000 2,897,823 1,443 e 5.250 |.....5.480 |JD....... 13,125 | L 157,500 | 03/09/2016. | 06/01/2045.
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75144*  AD 1 |RAMCO-GERSHENSON PROPERTIES LP - P.....ccoovviuuiierineiineineiinsinenies ..102.650 | ..coovrvnne 3,079,518 2,997,649 | .o 260 | oo | e | e 4650 |.....4.660 |FMAN. | .........47,663 | ........ 104,625 | 05/28/2014. | 05/28/2024.
75913M  AA 7 |REGIONS BANK SUBORDINATED.. L1897 | e 3,350,931 3,683,491 (5,729) [ oo | e | e 6.450 09/07/2016. | 06/26/2037.
760759 AP 5 |REPUBLIC SERVICES INC ...103.770 .3,113,118 3,078,511 1(13,833) | o [ e [ 3.550 05/15/2013. | 06/01/2022.
78408L  AA 5 |SC JOHNSON SON INC UNSCD 144A.........cocomurnmirmmrrmnrnsninerirerrmsenennsnens | wevines | oo [eorniienn2 | o TFE | 1,724,180 |00 95.369 1,907,384 1,739,148 AT81 | oo [ e [ e 4.000 09/20/2013. | 05/15/2043.
78408L AC 1 |JOHNSON (S.C.) & SON INC SR UNSCD 144A..........ccovvvvmmmrrrmmnrrmnneinenenenns [ eoviree | oo |2 | e IFE | 03,031,890 ... 99.993 2,999,817 3,030,691 (586) | vvvvvrreerrrierens | eervireniiieniinenies [ e 4.350 |....4.280 |MS......| ..........32,988 | ........ 130,500 | 10/22/2014. | 09/30/2044.
78409V  AB 0 |S&P GLOBAL INC SR UNSCD 118.732 3,799,443 3,657,623 (8137) [ oo | e | e 6.550 |......5.390 |[MN......| ........26,782 | ........ 193,225 | 10/12/2016. | 11/15/2037.
824348  AQ 9 | SHERWIN-WILLIAMS CO SR UNSCD.........cooovvemmrremerrrimnnrisnsirsensirssnsissnninns | eeviiee | e | eovneeeeni2 | e IFE | 024,970,500 | ... 90.611 4,530,595 4,972,826 B85 | covuveurerriienins | sevenerienienienin | s 4.000 |......4.030 |JD.......| ...cc.......8,889 | ... 200,000 | 12/13/2012. | 12/15/2042.
828807 CL 9 |SIMON PROPERTY GRP LP SR UNSCD.. 105.979 ..5,298,995 5,261,044 (5,766) [ ..vovvvvvererrrernis | eeerreinerirerineenne | e 4.750 crern237,500 | 10/17/2014. | 03/15/2042.
832696 AP 3 |JM SMUCKER CO SR UNSCD........ ceevnerneennsssnssnssesnens | o | [eoseinen | 0 2FE | nn.2,949,300 ... 99.185 2,975,577 2,950,782 857 [ v [ e [ e 4.375 |....4470 |[MS.....| ........38,646 | ....... 131,250 | 03/12/2015. | 03/15/2045.
84756N  AG 4 |SPECTRAENERGY PARTNERS SR UNSCD.........ccoocremmrrmerirmrencnisneserinennens | cevvees | eo | veriverenni2 | e 2FE | 11,910,436 | ... 95.004 2,269,655 1,917,387 6,510 | covvrveeeierreeins | oo [ e 4.500 12/03/2015. | 03/15/2045.
84861T AA 6 |SPIRIT REALTY LP SRUNSCD 144A........ccocinerrnrimrenneinsiissinerseisssnseinns [ eovneen | oo | convvenn 1| 00 2FE | 2,981,340 ... 93.959 2,818,782 2,981,966 626 [ ..o [ e [ 4.450 . 08/18/2016. | 09/15/2026.
86765B AQ 2 | SUNOCO LOGISTICS PARTNER SR UNSCD........cccneveerrrrrerieenneeseninseens | vovnees | oo | covereneni2 | e 2FE | ... 3,973,240 ... 96.945 3,877,812 3,974,012 1720 IR DR IO 5.350 5. 21,344 214,000 | 11/12/2014. | 05/15/2045.
871829 AY 3 | SYSCO CORPORATION SR UNSCD........cmmrreerrrirrrirneisseissessssesssssnsisnss | ceveons 105.115 | ... 3,153,465 3,082,803 (1047) [ o | e | e 4.850 |.....4.670 |AO...... ceernn36,375 | 146,713 | 02/23/2016. | 10/01/2045.
87305Q CM 1 [TTX CO SRUNSCD 144A.......cccovverrnirnerirerrnereeensnisssssesssensssesssssssssennens | seveee | oo [ evneeienn | cone TFE | v 1,997,920 | ... 94.659 | ..ovvvvrnees 1,893,190 1,997,986 | ...coovrverrrrerirnens (511 STUTORTRTORN DRSSPI DO 4.200 4200 | Wi | e 46,200 | ..ocvocrirrirens 06/13/2016. | 07/01/2046.
883556 BG 6 | THERMO FISHER SCIENTIFIC SR UNSCD.........coocmrriirieinriiinnrisesriisniins | cevenne ..111.597 1,115,973 187,164 | oo | eererrrrnened(B08) | s | e [ 5.300 4.130 |FA...... ....22,083 10/26/2016. | 02/01/2044.
887317  AE 5 | TIME WARNER INC SR UNSCD.......otverririreerreiermerissesensssessesssssssesineens | sevens ...115.385 3,461,562 3,239,966 | ....oveoererrrrernnnes | cerrernened($,9688) [ oo e 6.200 5.580 |MS...... ..54,767 | . 12/04/2013. | 03/15/2040.
90131H AB 1 [21ST CENTURY FOX AMERICA SR UNSCD........ccooomiririrniiineireiinsenciinnnins | eveens ..107.872 3,236,166 317,109 | oo | (2,018 [ i [ [ 5.400 5.120 |AO...... ....40,500 | ........ 162,000 | 01/30/2014. | 10/01/2043.
902494  AY 9 | TYSON FOODS INC SR UNSCD.....covurmrirrererieimerssernessessseessensssesssssenns | seves ..103.127 | ... 5,156,360 5,427,084 | ...oovvevrrnerrerrnee | verrneernenn(3,235) | oo [ [ 5.150 4590 |FA....... v 97,278 | 154,500 | 10/05/2016. | 08/15/2044.
907818 DM 7 |UNION PACIFIC CORP......coorivirrireirniinsiiesiescseeissssissssses s ssesssssssnss | seises ..100.827 | v 3,024,822 3,042,422 | ..o | eerreinend(B,876) [ s [ | 2.950 2.680 |Jducies | i 40,808 | .......... 88,500 | 05/15/2013. | 01/15/2023.
913017 BT 5 |UNITED TECH CORP SR UNSCD........cecurermirmerinerinenieeisseeseessssssessssssensns | sevees ...106.922 5,346,140 | ..............5,000,000 | ............. 5,629,054 | ....oovrevrrmernenrnne | eernernene(12,11) | i [ [ 4.500 3.840 | JD....... 18,750 | ... 225,000 | 12/13/2012. | 06/01/2042.
920355 AJ 3 | VALSPAR CORP SR UNSCD.....c.covivrriimrineeieirsniinneisesissssensseessssssssssseness | soviees | oo [eorseeienni2 | ceeenFE | 1i000000.3,013,320 | ... 90.647 2,719,419 3,012,908 | ..ooovvvrrerinerrnne | rerrrerreeene(238) | o [ [ 4.400 4.370 |FA....... ....55,000 | ........ 132,000 | 01/15/2015. | 02/01/2045.
92343V BG 8 |VERIZON COMM INC SR UNSCD........coccosurmerimrereeririserserssssssensseesssssssssnes | wovneen | oo | conerrnenn2 | eereen2FE | 2,659,110 ... 86.418 2,592,546 2,681,989 | ..o | 8,366 | s [ [ 3.850 4550 |MN...... 19,250 | ........ 115,500 | 03/07/2013. | 11/01/2042.
927804  FL 3 |VIRGINIA ELC & PWR SR UNSCD.........ccooouommmriirrrrinnnrinnrisnneiisnssisensissnsinns | evviine | oo | ovneeeeni2 | e 2FE | iinnee.4,980,000 | ... 98.747 | .... 4,937,370 4,981,527 | oo | e8| i | e | e 4.000 4.020 [JJ....... 292,222 | ... 200,000 |01/03/2013. | 01/15/2043.
929089 AC 4 | VOYAFINANCIAL INC SR UNSCD.......coocummrireerrinerrerinenseniseesssnisssnssessinees | seveee | oo [eovnervee | ciFE | iiii.998,730 ... 97134 | oo 971,346 998,744 | ..o | e 1 [ [ | 4.800 4.800 | Do | 2,133 | 24,267 | 06/06/2016. | 06/15/2046.
92924F  AB 2 |WGL HOLDINGS INC SR UNSCD.......ccocmmrriirrrinnrrienninnnrisssnissseissnssesennins | ovnene | v | veervreeni2 | e TFE | 001,984,520 | ... 97.935 1,958,700 1,985,001 | oo | vverrrrencennn258 | o | e [ 4.600 4.640 |MN......| 000 15,333 | s 92,000 |10/22/2014.| 11/01/2044.
931427 AC 2 |WALGREENS BOOTS ALLIANCE SR UNSCD.......ccocmmvrrrereinerneriseesenssnenns | seven 102.492 5,124,640 5,532,695 (VA £ [N [NV IO 4.800 4.140 |MN......| .........28,667 | ........ 120,000 | 10/06/2016. | 11/18/2044.
94106L  BC 2 | WASTE MANAGEMENT INC SR UNSCD........cocommmvvrmmnrinnrirnnnrinsseinnneinnenns | evviine | oo | o2 | e 2FE | oocnee..3,085,500 | ... 98.924 3,165,578 3,088,908 1,994 | s v | e 4.100 4.310 |MS......| 043,733 | i 131,200 | 05/11/2015. | 03/01/2045.
94974B  FJ 4 |WELLS FARGO & COMPANY SUBORD.........c..ovvumreremmeimcrserisenssnessenssssnes | seeees ...100.480 | ... 2,009,616 2,029,579 (4,316) [ oo | e | e 3.450 3.180 |FA......| v 26,450 | .........d 69,000 | 04/15/2013. | 02/13/2023.
94974B  FP 0 |WELLS FARGO & CO SUBORD.........ccoovuririinirrirteieniierienssessesesssessssiens | vereees . 110.285 | e 1,102,854 1,025,755 | ..o (435) | v [ e [ e 5.375 5.190 |MN......| e 8,809 | oo 53,750 | 01/28/2014. | 11/02/2043.
94974B  GQ 7 |WELLS FARGO & COMPANY SUBORD.........covcurrerrrmeimeiserisensssessensssines | weeees ...102.357 2,047,150 1,985,018 230 | o | e | e 4.900 4.940 |MN......| oo 11,978 | i 98,000 | 11/09/2015. | 11/17/2045.
962166 BR 4 |WEYERHAEUSER CO SR UNSCD..........ccooumirimriiiririirisiineriessiesiesesseins | cevees ...126.418 3,792,540 3,575,536 (VAT Z:) N URRTIIN DR IR 7.375 5490 |MS......| .........65,146 | ........ 221,250 |01/26/2016. | 03/15/2032.
963320 AV 8 |WHIRLPOOL CORP SR UNSCD.......ccocumrirerermsnirserseriesssensseessenssssnssssenes | seveee | oo [eornerienni2 | cenen2FE | rii000002,129,000 | ... 97.418 1,948,364 2,128,452 (548) | ovvreerreriseinnes [ errrerierineerieninnes [ e 4.500 4.110 | D | e 7,500 | e 47,000 |09/13/2016. | 06/01/2046.
96950F AK 0 | WILLIAMS PARTNERS LP SR UNSCD . 102.226 | ... 2,044,534 2,238,690 (4,307) [ oo | e | s 5.800 4.980 |MN......| .........14,822 | ........ 116,000 | 10/01/2014. | 11/15/2043.
976843  BH 4 |WISCONSIN PUBLIC SVC SCD NTE.......coseumrrerieeireennsesseessssssenssesssnensnnes | sevenee | oo | eeveneinnes (. 1FE| oo 4,929,200 |..... 94.415 | o 4,720,782 4,934,854 | ..o TABT [ s | e | e 3.671 3.750 | D | 15,292 | 183,547 | 12/19/2012. | 12/01/2042.
98419M  AK 6 | XYLEM INC SR UNSCD.......covriirirriiiririiiinniiesiesesneesssisssssesssssssesssenennnes | eoenee | o [ veverinenes 2| 2FE 4,947,850 |..... 98.328 | ..ovvrerens 4,916,435 4,948,095 245 | s | e | s 4.375 10/03/2016. | 11/01/2046.
988498  AK 7 | YUM BRANDS INC SR UNSCD........cccmveurerimererererisisseiseisesssssssssessssissssss | sevees . 2| 4FE| ... 2,027,740 | ... 82.062 1,641,250 2,026,639 (A1) | oovvvrererineines [ erveriienineeiseines [ e 5.350 01/30/2014. | 11/01/2043.
008916 AK 4 [AGRIUM INC......coovveiiiiinirieiieriesiesisiessissi s sessssesssssssssns | svvens A 2| 2FE| e 1,995,760 |..... 99.472 1,989,448 1,997,286 424 | e [ e [ 3.150 04/17/2013. | 10/01/2022.
008916  AM 0 [AGRIUM INC SR UNSCD........ostuuiemerrerireiseesssiseisesisssssessssisssssssssssssssens | sevees A 2| . 2FE 956,780 |...100.008 1,000,085 958,838 /[T FTRTUTORIRS IPTTRURRIR IOV 4.900 01/30/2014. | 06/01/2043.
10549P AG 6 |BROOKFIELD ASSET MGMT INC ...118.786 3,563,580 3,608,148 (22,943) | v [ e [ e 7.375 09/24/2014. | 03/01/2033.
15135U  AK 5 | CENOVUS ENERGY INC SR UNSCD.......cscemerimrrrerierineerseisersssisensseniseens [ eovseer | Al civiienen2| o 2FE | ..........3,989,840 | ... 95.062 ..3,802,504 3,990,838 156 5.200 12/13/2013. | 09/15/2043.
56501R  AD 8 | MANULIFE FINANCIAL CORP SR UNSCD R LA14.256 | e 3,427,698 2,989,472 122 | o [ [ 5.375 . 03/01/2016. | 03/04/2046.
73755L  AK 3 |POTASH CORP OF SASKATCHEWAN SR UNSCD..........ooomrerrimeirerineriens | cevene Al 1 e 2FE ..107.775 3,405,693 3,368,177 (4,355) [ oo | e | s 5.625 5.140 | Do | oo 14,813 | 177,750 | 11/07/2013. | 12/01/2040.
775109  AZ 4 |ROGERS COMMUNICATIONS INC SR UNSCD......cvveuirirrimerierernrerenisnines | cevene A 2| 2FE 2110323 | e 3,309,714 3,289,743 (5,428) | ..o | e | s 5.450 4.790 |AO...... | ..........40,875 | ........ 163,500 | 09/25/2014. | 10/01/2043.
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SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 (4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
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.JA.CV. Rate of | Rateof | Paid Accrued During Year | Acquired Date
C0445# AP 1 |ARC RESOURCESLTD SR NOTE - P ...100.450 | ..cooovvvnne 3,766,909 | ...cccovvneen 3,750,000 3,749,696 | ...ovveciiiris B4 | e [ [ 3720 |.....3.720 [MS......| ..........37,200 | ........ 139,500 | 09/25/2014. | 09/25/2026.
C1465* AK 9 |CGIGROUPINC SR NOTE-P ..101.883 | oo 3,056,502 3,000,000 3,000,000 | .ooovermrrerrererinens | cerrerenrirserennenes [ e | | 3.740 |.....3.740 [MS......| .........33,972 | ........ 112,200 | 09/12/2014. | 09/12/2024.
00185A AB 0 |AON PLC SR UNSCD.... revrneenesnsssesesssssssssessessssssssenns. | e | D] 1] i 2FE | nn.2,890,080 | ... 93.610 ..2,808,312 3,000,000 2,894,780 2114 | e [ [ 4.250 127,500 | 10/10/2014. | 12/12/2042.
00507U AU 5 |ACTAVIS FUNDING SCS SR UNSCD........cocormivirinrirerinnrrerieresensssisernens | conveee | D v | o 2FE | i 2,984,310 | ... 98.221 | v 2,946,639 3,000,000 2,984,770 1572 RRTUUR DRSSO IO 4.750 |.....4.780 |MS.....| .........41,958 | ... 142,500 | 03/03/2015. | 03/15/2045.
055451 AR 9 |BHP BILLITON FIN USALTD SR UNSCD.......coveeoveeeeeeereersereeeeesrcesreeenrceeseeesnens | evveee | D eoveevencs | e AFE| 2,533,590 | ... 98.122 2,943,660 3,000,000 2,542,912 8,800 | ..vvurvrrirerines [ e [ e 4125 |....5220 |FA.....| .........43,656 | ........ 123,750 | 12/08/2015. | 02/24/2042.
191241 AF 5 | COCA-COLA FEMSA SAB CV SR UNSCD 2108115 | e 2,162,302 2,000,000 2,080,171 (1,397) [ oo | e | s 5.250 |.....4.970 [MN.....| .........10,208 | ........ 105,000 | 01/30/2014. | 11/26/2043.
21685W CJ 4 |RABOBANK NEDERLAND SR UNSCD ...116.636 5,831,845 5,000,000 5,489,428 (10,994) 5250 |.....4.570 [MN......]| .........26,979 | ....... 262,500 | 10/22/2014. | 05/24/2041.
25243Y AU 3 |DIAGEO CAPITAL PLC.......ccocommrrmererirererissrnerineriseesssnisssssessssssssessenssssens | vonnees | Gl o2 | et IFE | 1,912,880 ... 98.840 ..1,976,818 2,000,000 1,941,200 [ .oocvonverererirenns | verreeernenn8,278 | s [ [ e 2.625 .52,500 | 06/07/2013. | 04/29/2023.
43474T  AB 9 |HOLCIM CAPITAL CORP SR UNSCD 144A ...117.450 2,701,362 2,300,000 2,858,544 | ....ocvvvrnrineinane | e (12,853) | oo [ [ 6.875 |....5.060 |MS......| ........40,410 | ........ 158,125 | 10/20/2015. | 09/29/2039.
43475D  AA 5 |HOLCIM CAPITAL CORP SR UNSCD 144A 115874 | e 1,100,809 | ...coovvernene 950,000 1,907,632 [ oo | verirererne(2,830) | o [ [ 6.500 .61,750 | 09/29/2014. | 09/12/2043.
478375 AE 8 | JOHNSON CONTROLS INTL PL SR UNSCD... ..105.779 3,173,388 3,000,000 3,167,209 | ..o | vnrrrneneene(3T1) [ [ | e 4.250 |.....2.820 [MS......| cce0reee82,500 | ovrioirierirnns 12/28/2016. | 03/01/2021.
478375 AS 7 |JOHNSON CONTROLS INTL PL SR UNSCD................. ..105.810 | oo 3,703,371 3,500,000 3,738,326 | ..o | everrerrennnee(28) | e [ [ 5.125 12/28/2016. | 09/14/2045.
500472 AC 9 | KONINKLIJKE PHILIPS NV SR UNSCD.........ccoeoumiirmiiniineiiesiieiiseesessinsinnns | sevns [ I 1 ...123.660 | .... 3,709,806 3,000,000 3,870,130 | oo | erereeeeene(13,370) | o [ [ 6.875 07/06/2016. | 03/11/2038.
539439 AN 9 |LLOYDS BANKING GROUP PLC SUBORD.........ccccomirmerirrerenireessrinenserienes | seven (0] IS ..103.035 | oo 3,091,053 3,000,000 2,996,042 | ..ooovveerieniieiiens | eevveeiineiiennin BT | e [ [ s 5.300 11/23/2015. | 12/01/2045.
714264  AK 4 |PERNOD RICARD SA SR UNSCD 144A........coocomiimirmiineieeiseisnsiseissesienens | seves [ I 1 ...110.091 5,504,550 5,000,000 6,143,152 | oo | errreenrcena(8,098) | oo | e | e 5.500 10/04/2016. | 01/15/2042.
76720A AG 1 |RIO TINTO FINANCE USAPLC.. SRR IO C 2| ...2FE| .............2,869,290 |..... 98.191 | covvrirn 2,945,739 3,000,000 2,878,386 | ....veorrrerrrrernnnes | errineneennnn2528 [ s [ | 4.125 03/18/2013. | 08/21/2042.
82620K AF 0 |SIEMENS FINANCIERINGSMAATS SR UNSCD 144A........cocovvvmmrinrinnennninnns [ s D|.. 105.415 ..5,270,780 5,000,000 4,963,884 | ..o | 825 | i | e | e 4.400 05/27/2015. | 05/27/2045.
88167A AF 8 | TEVA PHARMACEUTICAL NE SR UNSCD........coomverrimienerenerierieseseessnisnes | s D .| e 2FE | 991,670 | ... 85.624 | .... 856,244 | .....cccooune. 1,000,000 991,803 | ..oveerrrerrrmrernnees | eerrrnrrennnnen 133 s [ | o 4.100 07/18/2016. | 10/01/2046.
92936M  AE 7 |WPP FINANCE 2010 SR UNSCD... e | e [ I 1 2 106.746 | oo 4,269,856 | ....cccvevne. 4,000,000 4,291,362 | coovoorrieriieniens (2,525) [ v | e | e 5625 |....5110 [MN......| ....... 28,750 | ........ 196,875 | 10/11/2016. | 11/15/2043.
Q9194*  AB 5 | TRANSURBAN QUEENSLAND SR SECURED 144A........ccooomirmmiinnimnsnnsinnns | wonnnes [o] IS 1 e i5l= 3,200,000 |...102.091 | .ooovvvens 3,266,934 3,200,000 3,200,000 | ..ovoevieiieniiieiiens | eereiiessieeniiesiies | eerssniessieniieenns | eennesssssisniinnes | e 4.260 |.....4. 488 | ... 136,320 | 09/22/2015. | 09/22/2027.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation .545,860,528 XXX 541,119,509 | .......... 524,562,355 | ... 545,257,763 (365,764) | ..o 0 XXX XXX XXX | ... 6,721,231 |....20,763,349 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
26208L  AB 4 |DRIVEN BRANDS FDG SER 16-1A CL A2 144A.........cocoonvvniinnirneinnerneiennis | cvenee | [ everienes 2| . 2AM | e, 1,987,441 | ... 99.040 | coovvvvnne. 1,975,860 | ...oovvvvnneee 1,995,000 1,988,097 [ ..o, B58 [ ... [ e [ 6.125 |......6.340 |JAJO.. | .........24,099 | ......... 50,914 | 05/20/2016. | 07/20/2046.
83546D AD 0 [SONIC 2016-1A CLASS A2 SR SECD 144A.........oocemirinerneriereneesssisenssssnnens | cevves | oo | veverneenne | e 2AM | oo 2,982,500 |..... 98.771 | v 2,945,857 2,982,500 2,982,500 | ..ovoerveeireniieiiens | eereerieseiensieenies | ervessisniensieenns | e | e 4472 |....4470 |MON...| ........4,075 | .......... 78,915 | 05/17/2016. | 05/20/2046.
87342R  AC 8 |TACOBELL 2016-1A CL A23 SR SECD 144A........ccovivinriininninnssssninsninnes | cevenes | oo | onriinin 1] ... 2AM 12,992,500 |..... 99.309 2,971,846 2,992,500 2,992,500 [ ..ovoveveeererereren oo | evereeeeerierinrenis | oo | v 4.970 |.....4.970 X L4873 | 80,147 | 05/11/2016. | 05/25/2046.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. 7,962,441 XXX | 7,893,563 | ..o 7,970,000 | .o 7,963,097 658 | .o 0 XXX XXX XXX [ e 43,047 | o 209,976 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)...........coouiiiiiiniiiiiiiiiiiisiins i | o 553,822,969 XXX | 549,013,072 | .......... 532,532,355 | ......... 553,220,860 | ....coooovrririrnnns 0| s (365,106) | ...vovrvnrinnn 0 XXX XXX XXX | ... 6,764,278 |....20,973,325 XXX XXX
Totals
7799999. Total - ISSUET ObGAIONS. ..ot 839,646,399 XXX | s 959,477,816 | ....... 1,177,559,355 | ......... 921,786,504 | ....ccoonennd 60,966 | ..... 13,048,446 | ..o 0 XXX XXX XXX | e 7,754,300 | ....24,718,293 XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUMHES. ........vvruireurisisirnsriisseseeisnissrin XXX 7,893,563 | ..o 7,970,000 ....7,963,097 658 | .o 0 XXX XXX XXX | s 43,047 | ........ 209,976 XXX XXX
8399999, Grand Total - BONGS..............evueireriiirriiieiiritiesieeiiceiecseee it .847,608,840 XXX ..967,371,379 | ....... 1,185,529,355 .929,749,601 | .............60,966 | ..... 13,049,104 | ......ccoonenc 0 XXX XXX XXX | ... 7,797,347 | ....24,928,269 XXX XXX
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Special R e and Special A
64542W  BK 5 |NEW HOPE TX CULTURAL EDU FACS FIN REV. | 11/03/2016........ PIPER JAFFRAY & CO..... ittt snss sttt semsnnss | foemssessessstesesssnssnessnssenssns s ensssssentaniss | oessnssessssensensssssenesensnnine 1,000,000 | oo 1,000,000 | ..oooviiiiieiicn e
3199999. Total - Bonds - U.S. Special REVENUE ANA SPECIAI ASSESSIMENES. ......vururerrrrsirsiresersaseessessssssessasssessassssssesss  oersassssssossssssasssessessasssessasssessesssessassssssessasssessessasssessssssessasssessassasssesssessessasssessasssessessaessessoessessanssessessanssesssessessosssessanssessessasssessons  esssssessosssnssosssessossasssessanssessosssnssansns | sessosssessosssnssossanssassnssnssane 1,000,000 | oo 1,000,000 [ .o 0
Bonds - Industrial and Mi:

035240 AG 5 |ANHEUSER BUSCH INBEV WOR SR UNSCD...... 12/19/2016........ EXCHANGE 3,165,780 3,000,000 ..o
05348E  AZ 2 | AVALONBAY COMMUNITIES SER MTN SR UNSCD.......ccevumierriiririiieiiniiesisisessiesssiees s 10/06/2016 STIFEL NICOLAUS & CO 982,600 ....1,000,000 758
07177M AN 3 | BAXALTAINC SRUNSCD.......ccommiurriirierierieeseniseissesiesssesssenessseens 04/06/2016........ SUNTRUST ROBINSON HUMPHREY INC 2,276,949 2,130,000 ....33,548
075887 AV 1 |BECTON DICKINSON SR UNSCD........ccocmiurrmnriiererineiieiniieissniesesinsenes 08/03/2016........ MARKETAXESS CORP. s | s 1,000,000 | oo 13,833
09062X  AD 5 |BIOGEN INC SR UNSCD.......cccccormirmirrierniiriierinsieeieeieesnienesinsenes 10/06/2016........ SUNTRUST ROBINSON HUMPHREY INC.........oviiiiriiiniiiieinnieinsissiesiennnseseniensnnes | cevinriesesienesesssenssssssensnssesesssnsnnsens | evonnsnerenssssnnnenonsncereneeen 424,800 | i 4,000,000 5,200
092113 AN 9 | BLACK HILLS CORP SRUNSCD......ccrtviriiireririiererieiseinsierissiesessssiessssssssssnenes 08/10/2016........ SCOTIA CAPITAL INC......covvivcirrirns 2,000,000

114259 AP 9 |BROOKLYN UNION GAS CO SR UNSCD 144A.........cooiirnirieintieesissiseesse e 05/06/2016. BANK OF AMERICA MERRILL LYNCH.... ....4,000,000

12542R  K# 6 [CHSINC SRUNSCD - P....ooviirriiviierseeeeicsies 01/25/2016........ PRUDENTIAL CAPITAL GROUP.......cooiiririiieiiicissieiesisesisissise s essesssssssnes | reves 3,800,000 . 3,800,000

126408  GK 3 |CSX CORP SR UNSCD.......oouiviiiriiiierniiieriiress s sssssnssenes 07/29/2016........ AMERICAN INCOME RECEIVABLES CORPORATION........ocoiieiiirriiirirnierinniesiesinenens | coieesnesessesnsssssesissssssesssssssssesessnnes | sressssnsssssesssssessessnssenens 1,430,851 | oo 1,088,000

12692@ AA 4 [CYSRHOLDCO LLC SR SCD -P....ooireriiiciersiiiensieessiessssienes 07/15/2016........ BLACKROGCK ..ottt | 2enes 3,000,000 3,000,000

151020 AL 8 | CELGENE CORP SR UNSCD 10/05/2016........ BANK OF AMERICA MERRILL LYNCH ..4,290,111 3,780,000

20030N BB 6 |COMCAST CORP SR UNSC 11/10/2016 STIFEL NICOLAUS & CO. ..1,334,360 ....1,000,000

220062 AA 1 | GONZAGA UNIVERSITY SER 16-A SECURED........oooiiniiriiiniiiicissiesesieries e 10/13/2016........ BARCLAYS CAPITAL INC......cooiriiiiiireieieissieee e sssssesssnons | oeres 2,000,000 2,000,000

26208L  AB 4 |DRIVEN BRANDS FDG SER 16-1A CL A2 144A....... 05/20/2016........ BARCLAYS CAPITAL INC. ...ttt sssssesies | stismssessiass ettt sssenias | foessstasnsiss s sssesssnees 1,992,422 2,000,000

278865 AM 2 | ECOLAB INC SR UNSCD.......cocmiiiririrerinriiieriirnesesie et 03/02/2016........ VARIOUS.......ooirireee ettt | creres 3,029,778 . 2,679,000

29364N 10 8 |ENTERGY MISSISSIPPI INC 1ST MTG SCD 09/08/2016........ MORGAN STANLEY & CO LLC......cuuiiiiiiicieriieeiieissiesssi st nsssssssessssssens | sresssessssssssessassssssess st sssessssessessas | oesssssesssssessesssssessnessnssaes 1,000,000 | coooeerrerinieeens 1,000,000

30251B  AB 4 |FMRLLC SR UNSCD 144A 10/07/2016 VARIOUS......... 3,992,141 3,050,000

33616C  AB 6 | FIRST REPUBLIC BANK SUBORD..........cocmiuiimiireriniciiesisissiessssssesesseisssssssssssessessssssessessse | sonsesessessnes 09/12/2016........ BANK OF AMERICA MERRILL LYNCH 2,934,720 3,000,000

34959)  AD 0 |FORTIVE CORP SR UNSCD 144A.........ocooviiemieririrererneiesinennes 10/28/2016........ JEFFERIES LLC...... it ssisssesssninens | arenes 3,432,495 ....3,265,000

372546 AU 5 | GEORGE WASHINGTON UNIVERSITY UNSCD.......coriimiriiiererieinnieisnsseiessssssesssesssessssssenes 11/10/2016........ BARCLAYS CAPITAL INC. ...ttt sssssesies | srissssessia st sasssssssbssssessssss s | fiessstssnsiass e esssnees 1,113,880 ....1,000,000

375558  BK 8 | GILEAD SCIENCES INC SR UNSCD........ccocomiumrieririreierinrierieeines 09/15/2016........ BANK OF AMERICA MERRILL LYNCH......ccovueirierniineierinsisiesiserenisesesisseessessssssesssenens | veres 992,830 | .o 1,000,000

45685E  AJ 5 | VOYA FINANCIAL INC SR UNSCD.......ccivuriierrieinirsieissieeesiseienssnaes 11/02/2016 WELLS FARGO SECURITIES LLC...... 2,252,140 . 2,000,000

46625H UM 3 | JPMORGAN CHASE CO SUBORD.......c.couviirrirrirerinieeiesisesesisessssssssessssisesssssssssssisessessassensens | corsessenenenes 10/14/2016........ JP MORGAN SECURITIES LLC......couiiiiiiirciiiieiieeiesiesicesesisesesesses e siesisesesssssessessessanenes | oevseesessssisesessessesssssessssssessessssssensses | ersessstesesssssessessessnsesessnnes 1,185,700 | oo 1,000,000

487836 AT 5 |KELLOGG COMPANY SR UNSCD SERB......... 01/26/2016........ STIFEL NICOLAUS & CO....ovvuiiriiiieiisieiesisisisssie st ssesss 3,117,885 . 2,500,000

49446R AM 1 | KIMCO REALTY CORP SR UNSCD......cceturirmriiereriiieeiesieisesisesesisseessesnaees 10/04/2016........ VARIOUS ...ttt | sttt sttt ent s | ehienite et 4,826,668 | ..o 4,840,000

50076Q AN 6 | KRAFT HEINZ FOODS CO SR UNSCD.......cccovvmiiiermrieiinieierissierinnines 10/06/2016........ GOLDMAN SACHS & CO......ccovvrvrvriiines 2,679,340 2,000,000

50077L  AM 8 |KRAFT HEINZ FOODS CO SR UNSCD 09/08/2016. GOLDMAN SACHS & CO ..1,189,140 ....1,000,000

505597  AD 6 |LACLEDE GROUP INC SR UNSCD.........cccovurivrrrnrireereirnsieinninnens 10/25/2016........ BANK OF AMERICA MERRILL LYNCH...........c.cocuuee ..1,782,932 1,697,000

58155Q  AE 3 |MCKESSON CORP SRUNSCD......cccovuirrirriiiiirerineiseisie s sissiesssssesseneenes 01/14/2016........ MARKETAXESS CORP.......ccocveuririiireiiniirerisiseeiesiessssie s ssssesessssssssesiessenisessesssens. | veves 3,462,654 | ..o 3,030,000

651229  AX 4 |NEWELL RUBBERMAID INC SR UNSCD............. 03/18/2016........ GOLDMAN SACHS & CO....ouvvirirrireiiseisesisissssessss e issssssssssssessessssssensns | seenes 3,000,000 3,000,000 [ .evrvuieiiieieirireeereeee e
651229  AY 2 |NEWELL RUBBERMAID INC SR UNSCD............. 10/12/2016........ JP MORGAN SECURITIES LLC......coomiiieriiirceiiitieeieieeissieresiseeesisesssssssesssnssessessssiensens | aeenes ....1,000,000 2,444
68389X AW 5 | ORACLE CORP SR UNSCD.......ccccovimriiniriirerinieensieisesssesssseensssnes 09/13/2016........ BANK OF AMERICA MERRILL LYNCH......ccoviviiiiiniineierisissiesisessssenssssessssssissnsnsens | oeees ...1,082,560 1,000,000 8,500
69352P  AJ 2 |PPL CAPITAL FUNDING INC SR UNSCD.......ccsvueririreriiiiersererinsiesiesieesesie s ssiessesseses 08/26/2016........ SUNTRUST ROBINSON HUMPHREY INC.......c.oouiiiiiriricieiintierineissiseiesissisesesseeseesenes | seene 2,315,140 2,000,000 ..46,111
694476  AD 4 |PACIFIC LIFE CORP SR UNSCD 144A..........cooimrimiimiiiieinsnsinsississnienns 05/19/2016........ WELLS FARGO SECURITIES LLC......covvriireriiinirnisisssierssiseesssissssssessssssenssssssesssesss | seenes 3,768,765 . 3,500,000 ....54,311
74432Q  BQ 7 | PRUDENTIAL FINANCIAL INC SR UNSCD.....ccovuriiiiieiiieiinrierisiesinsisesssssesesssseesssssssesessnssens | coveerssnenenns 02/24/2016........ FTN FINANCIAL SECURITIES........coiieiiiiceiiitierieriesiseeesisis it sssessssiessenes | soesssessessntesessasssssesssessessssssessssssensesins | sessesssesssssessessssssensnessnssnes 1,140,250 | oo 1,000,000 | ..o 17,911
749685 AU 7 |RPMINTERNATIONAL INC SR UNSCD........... 03/09/2016........ BANK OF AMERICA MERRILL LYNCH.... 2,896,380 . 3,000,000 ....45,063
75913M  AA 7 | REGIONS BANK SUBORDINATED... 09/07/2016........ BANK OF AMERICA MERRILL LYNCH.... 3,689,220 | ..o 3,000,000 | oo 40,850
78409V AB 0 |S&P GLOBAL INC SR UNSCD 10/12/2016........ VARIOUS. ...ttt | svies 3,665,760 3,200,000 ...51,163
83546D  AD 0 | SONIC 2016-1A CLASS A2 SR SECD 144A..........ooiiiiirireeiscietssesiesss s 05/17/2016........ GUGGENHEIM SECURITIES.......c.ciuieiiierieiieiintiesissisesesiessssssiesissisessssesesesssssessssiens | aeenee 3,000,000 3,000,000

84861T  AA 6 |SPIRIT REALTY LP SR UNSCD 144A.........coccovirmerimrineriiriseeisiines 08/18/2016........ JP MORGAN SECURITIES LLC....c..otvimiimiiriniieniesisseeisssiesiessesesessssssssessesssssssensns | svees 2,981,340 3,000,000

871829  AY 3 |SYSCO CORPORATION SR UNSCD 02/23/2016........ BARCLAYS CAPITAL INC......couiitiiriiiiniierssiees it esessssisssesssessensesssesens | reves 3,083,850 3,000,000

87305Q CM 1 |TTXCO SRUNSCD 144A.............. 06/13/2016........ CITIGROUP GLOBAL MARKETS INC.......cooiimiiiiiiirniiieiinsierissisesesi s sssesissiessssssssens | oevsssssesssssenssessesasssssssesssssssssesssssnsssns | srsmsssesesssssnsssssessnsssessnes 1,997,920 2,000,000 | ..o
87342R  AC 8 | TACO BELL 2016-1A CL A23 SR SECD 144A.........ooiiiiiiiniieieeniserseisses s 05/11/2016........ BARCLAYS CAPITAL INC......couiitiiririiieieiernsieee it sesssesessssisssesssessensssssesens | reves 3,000,000 3,000,000 | oeuerreieeinrieiries s
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Annual Statement for the year 2016 ofthe F@mily Heritage Life Insurance Company of America

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
883556 BG 6 | THERMO FISHER SCIENTIFIC SR UNSCD............. 10/26/2016........ SUNTRUST ROBINSON HUMPHREY INC.......ovvurririiimriieiieiiirienisresssisssisssssesissesnes | seoessssesssesssssssssssssssesssessssesssesssssssnss | sessssssssssssssnssssesssnssssnssens TABT 770 | oo 1,000,000
902494  AY 9 | TYSON FOODS INC SR UNSCD........couvrririerririnieinricrienineiesissisessesscnsenenenes 10/05/2016........ BANK OF AMERICA MERRILL LYNCH.......ccotviririnirciisrireissiseeesieieniesessssisessssiseenenens 2,319,300 2,000,000
929089  AC 4 |VOYAFINANCIAL INC SR UNSCD......cccotviuirierirreirisrineiiessiesssenessenns 06/06/2016........ BARCLAYS CAPITAL INC.....ouviuivirieriieiesiseiisssiessisesiesisssssssssssssessesssssssssssssssesssnsses. | aveens 998,730 | oo 1,000,000
931427  AC 2 | WALGREENS BOOTS ALLIANCE SRUNSCD.......covviivriiireiiiiieisieeiseiesissi e 10/06/2016........ VARIOUS ...ttt | srins 5,535,470 5,000,000
962166  BR 4 |WEYERHAEUSER CO SR UNSCD.........viureimrimrieiiienireneieesssesessssssesses s ssessssssesesesens 01/26/2016........ ROBERT W BAIRD & COMPANY INC.......covorvirririmmirmerierieseseesssssersesssessesssssesssssnnns | seeens 3,597,210 3,000,000
963320 AV 8 | WHIRLPOOL CORP SR UNSCD.........ccomiuierriiiieriiernsieeerissiessesieessninenes 09/13/2016. US BANCORP INVESTMENTS INC.. 2,129,000 2,000,000
98419M  AK 6 | XYLEM INC SR UNSCD.......coocverrrmerierircrirenirrenns 10/03/2016........ CITIGROUP GLOBAL MARKETS INC.......ovuuiviirimrimmeseiassssesiesssssesesssssssessessssesssenssane | seosssssesssesssssssnssssessesssesssnesssesssssssnss | sesssssssesssssssnesssesssnsssssesensd 4,947,850 5,000,000
56501R  AD 8 | MANULIFE FINANCIAL CORP SR UNSCD.......cccoovirmiriireiiniircrininnes A. 03/01/2016........ CITIGROUP GLOBAL MARKETS INC.......couivimiimiiiiririiisiesiersesseiesississssesieisssssssssssinens | seenes 2,989,350 3,000,000
478375 AE 8 | JOHNSON CONTROLS INTL PL SR UNSCD............... D 12/28/2016........ EXCHANGE ...t | ceres 3,167,520 3,000,000
478375 AS 7 |JOHNSON CONTROLS INTL PL SR UNSCD.........c...... D 12/28/2016........ EXCHANGE.........coomiieinseeeeseennies 3,738,350 3,500,000
500472  AC 9 | KONINKLIJKE PHILIPS NV SR UNSCD D 07/06/2016. VARIOUS......... 3,883,500 3,000,000
714264  AK 4 |PERNOD RICARD SA SR UNSCD 144A........ D 10/04/2016........ BANK OF AMERICA MERRILL LYNCH 6,149,250 5,000,000
88167A  AF 8 | TEVA PHARMACEUTICAL NE SR UNSCD........cccciiiiiriiiiiiiieissisesenseisesie s sseessennenes D 07/18/2016........ BARCLAYS CAPITAL INC......cooiiriiiieineiiieissieiesissiesieessssesie s sesessssssssesssesssssessesons | oeves 991,670 1,000,000
92936M  AE 7 | WPP FINANCE 2010 SRIUNSCD.......coitiiriniiirienisrsnisse s sisssnssnssneenes D 10/11/2016........ STIFEL NICOLAUS & CO.....ciuiiiiiiiiiiniiiiiisiiissii et st senssane | shossssesssensssss st esisssisnns | stssssssssisnsssossssensssssssnniens 1,180,850 ....1,000,000
3899999. Total - BoNds - INAUSHTIAl @NA MISCEIBMEOUS. ...ttt ehe eek et R EE o8 £ o8 f £ E e h e E e 06088 f 088 E L8008 Efe0E e E 08 SEE 0 E L E e E 88 E S0 E e e E e E et £ eh et seeen bbbttt en st nnses | entienisnssne s ssessnesnnsense 152,999,371 1,255,452
8399997. Total - BONdS - Part 3.........ciiiiiiiiiiisiisii s 153,999,371 141,059,000 ..1,255,452
8399998. Total - Bonds - SUMMANY HEM fTOM P 5.ttt sesens e seeseeaee efaeeaeseeseeseeseseeseeseEaeEoe 8o esee o8 ee 8oL 1o e LE e E e 08 eE 1 L0 e R 4L 8o E8 S0 1eEoe8 408 o8 LR oL Eo0E£E 8o 8428401 L0 e 4E 8o 08401 e e 08 4L 0 e 0 AL E e 42842148 eE 4L 8401 e LA eE o0 8o 0o EeEeeEeesee et ses | oEseEsetessesetseseteesee et sesanten et setensensesnes | sbsssossesssssesssansessessssnsassas 1,984,700 2,000,000 [ ..o e
8399999, TOAl = BOMAS. ...ttt eres s8££ 8844814808488 810808 e0E o4k oeE L8R L b oL £Ef AR L f L8 E L b L LR LA E L8R EE L LR LR L8 L E 8R4 L LRt E LR LR E e E LRk eEE ke EeeEien b e er b sttt nnes | anberens e 155,984,071 | oo 143,059,000 1,255,452
9999999. Total - Bonds, Preferred and COMMON STOCKS..............ciuiiuiiiiierieiieieeiie ettt st ssiete | etsesseessessesseee s s e st ee s s ettt e et e e Rt L b ettt b et e ettt ietaes | Cebiessetesesaes it e es et ens et anaensensensses | evierinsineeesisseeneeereniees 155,984,071 XXX | e 1,255,452
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Annual Statement for the year 2016 ofthe F@mily Heritage Life Insurance Company of America

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
Bonds - U.S. Government
912833 KK 5 | US TREASURY STRIPS......oooiiiiiiiniinsiiinsienes | .. l 11/15/2016. | MATURITY ..o | oeeessssssssissnssessnnes | aveeaes 2,500,000 | ....... 2,500,000 | .......... 576,375 | oo 2,346,699 | ..o | e 153,301 [ oo | i 153,301 [ oo | i 2,500,000 [ .o | e | s 0 [ 11/15/2016.
0599999. Total - BONdS = U.S. GOVEIMMEN. ....vuuitiierseresieesseiissess e semssessessss sessssssssess s et s s et entenes | snnian 2,500,000 | ...... 2,500,000 | .......... 576,375 2,346,699 0] . 153,301 | v 0 ] 153,301 | oo [V I 2,500,000 | ..ovvennnennd 0 [ (0 0 [ s 0 XXX
Bonds - U.S. Political Subdivisions of States
68825E V3 0 | OSHKOSH WISCONSIN (TAXABLE)........ccoovvnes | . [ 10/18/2016. | REDEMPTION............ 600,000 | ......... 600,000 | .......... 600,000 600,000 | ... [ e | | e 0 600,000 | .o | | e 0 | 37,145 | 08/01/2029.
2499999. Total - Bonds - U.S. Political SUbTIVISIONS Of STAEES. .......cuuriiiiisiiiiieiiiins ot sens sttt snissssnns | snsesaend 600,000 | ......... 600,000 | .......... 600,000 | ...cocvenen 600,000 | ..ccooovvinnnens (U I 0 [ o (] [ 0 0 .600,000 0 (0 0 | 37,145 XXX
Bonds - U.S. Special R and Special A t
313380 HM 2 |FEDERAL HOME LOAN BANK.........cccovverinniins .| 04/26/2016. | CALL at 100.000.........cccseermrrermerernnreerires | overreerireeesennneennes | 001,000,000 | ... 1,000,000 | .......... 997,500 | ..ovvriren 997,724 | ....ovvvv. .23 .997,746 2,254 08/28/2037.
60636Y HM 6 |MISSOURIHSG DEV COMMN (TAXABLE) . [ 12/20/2016. | REDEMPTION.. 5,000 5,005 5,003 07/01/2033.
NORTH CAROLINA HOUSING FIN AGY
658207 PA 7 |(TAXABLE) . 107/29/2016. | CALL at 100.000........cvvveuererniriereranernnens ..20,000 | ..o 20,020 20,013 | | (13) e | v {13) Lo | iniennnnnn0,000 | i [ |0 [ 936 | 01/01/2029.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES......cccis  wuuruririieiriisrsisssesersssssse st enssssses ,025,000 | ....... 1,022,525 | ........... 1,022,740 | ................. 0 o |0 | v ? [0 | 1,022,746 0] 2,254 | 2,254 | 24,049 XXX
Bonds - Industrial and Miscellaneous
12692@ AA 4 |CYSRHOLDCO LLC SRSCD -P......cccovvrvverinacs .| 09/30/2016. | SINKING FUND REDEMPTION........cccooee | omrrimrimririiiniines | e 13,074 | oo 13,074 | e 13,074 | oo [ e [ | e [ | 13,074 | i |0 127 | 03/31/2037.
205887 BS 0 |CONAGRAFOODS INC SR UNSCD........ccoevernee .1 02/12/2016. | WELLS FARGO SECURITIES LLC.......ce. | ovvrererereerenineinnes | s 2,939,400 | ....... 3,000,000 | ....... 2,973,210 2,973,980 | ovovrvvrencrnne [ e8| i |88 | | 02,974,034 | i | 1.(34,634) | .......(34,634) | ....... 76,338 | 01/25/2043.
26208L AB 4 |DRIVEN BRANDS FDG SER 16-1A CL A2 144A...| .. | 10/20/2016. | SINKING FUND REDEMPTION........ccccoo. [ eormrirnmvmmninnivciinns | v 5,000 5,000 4,981 | oo [ | e 1T [ [ A7 [ | 5,000 | i [ [0 | s 128 | 07/20/2046.
SUSQUEHANNA FINANCIAL GROUP
373334 JW 2 | GEORGIA POWER COMPANY SR UNSCD [ 0421/2016. [LLP e | 2,144,540 | ...... 2,000,000 | ....... 2,083,500 | ........... 2,078,972 | .ooovvvvvcrnns | evrrreeenena(BAT) | e | e (B47) | e | 00000002,078,425 | | 166,115 | L...86,115 | .. 52,794 | 03/15/2042.
478366 AX 5 |JOHNSON CONTROLS INC .. |.. | 12/28/2016. | EXCHANGE e | e 3,167,520 | ....... 3,000,000 3,295,530 3,203,409 | .oooceveevrierriens | eereenn(36,793) | v | ereeeeenn(36,793) | e | 000000 3,166,616 | e | 904 | 904 | 127,500 | 03/01/2021.
653640 AE 6 |NIAGARA MOHAWK PWR SR UNSCD 144A....... .| 05/03/2016. | BANK OF AMERICA MERRILL LYNCH... | ...cooeviiiiiiicniines | s 4,383,850 | ....... 4,300,000 | ....... 4,362,197 | ..ccooouv 4,358,893 | ...coovvvvvricnnns | ceerrenrens(B26) [ o | e (426) [ e | e 4,358,467 || 00.25,383 | ........25,383 | ... 77,735 | 11/28/2042.
78573A AC 4 |SABMILLER HOLDINGS INC SR UNSCD 144A..|.. | 12/19/2016. | EXCHANGE . 3,165,780 3,292,460 3,279,766 | ..ooovveerencrnee | erreeenn(5,754) | o | eerireenenn(5,754) | o | 0000000 3,274,012 | e | +.(108,232) | .....(108,232) | ... 148,500 | 01/15/2042.
83546D AD 0 |SONIC 2016-1A CLASS A2 SR SECD 144A......... .. | 12/20/2016. | SINKING FUND REDEMPTION........cccooee | ommrorerirniiiiniinniinns 17,500 | .......... 17,500 | ......c..... 17,500 | oo [ e [ | e [ | 17,800 | s i [ v | 267 |05/20/2046.
87342R AC 8 |TACOBELL 2016-1A CL A23 SR SECD 144A...... .| 11/25/2016. | SINKING FUND REDEMPTION........ccccrse | corrrmrrnnerierineirnens | eoveernenins 7,500 7,500 | oo | ervreineriinniinee | s | senerenneens | seesesinnnnennn0 | v | e 139000 | o | e | o0 [ 201 |05/25/2046.
TYCO INTERNATIONAL FINANCE CORP SR
902118 BT 4 |UNSCD D | 12/28/2016. | EXCHANGE...........cooovorrieeieiresiressiiniiins | oenrssriiesssssiesnians | ovenas 3,738,350 | ....... 3,500,000 | ....... 3,519,670 3,519,583 (300) . 219,067 | ...... 219,067 | ..... 179,375 | 09/14/2045.
3899999. Total - Bonds - Industrial and MISCEIANEOUS. ........cuiivuiiiiiiiiriiiiiiiisiins i ensssnsnns | oenes 19,582,514 | ..... 18,843,074 | ....19,569,622 | ........ 19,414,603 | ..oovvvnncd 0] (43,748) | oo 0 \ . 0 ... 168,603 | ....... 168,603 | ..... 662,965 XXX
8399997. TOtAl = BONAS = PAM 4.tk e f bttt | ceea 23,707,514 | ... 22,968,074 23,384,042 0] . 109,560 | ..o 0 s 109,560 0 23,536,657 0. 170,857 | ....... 170,857 | ..... 724,159 XXX
8399998. Total - Bonds - Summary Item from Part 5... ......1,860,740 | .......2,000,000 . .94 .94 ...1,984,794 |. ..(124,054) ] ...... (124,054) | ....... 20,000 XXX
8399999. TO1AL = BOMAS. .ttt fE8 Rt | i 25,568,254 | ... 24,968,074 23,384,042 0] . e 109,654 | ..o 0 | 109,654 0 25,521,451 0 s 46,803 | ........ 46,803 | ..... 744,159 XXX
9999999, Total - Bonds, Preferred and COMMON SOCKS. ..o cereiiesiseesiesssesesssssssssees et ssss st sssssssssesssessss | e 25,568,254 XXX 23,384,042 0] ... 109,654 | ....coooo.....d (V] 109,654 0 25,521,451 0. 46,803 | ......... 46,803 | ..... 744,159 XXX
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Annual Statement for the year 2016 ofthe F@mily Heritage Life Insurance Company of America

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 11 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 | in B./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) | BJ/A.C.V. | Disposal | on Disposal | Disposal Year Dividends
Bonds - Industrial and Miscellaneous
001055 AR 3 |AFLAC INC SRUNSCD......cccoonvrerrirninens | | 09/14/2016 | WELLS FARGO SECURITIES LLC.......... 12/14/2016 | BARCLAYS CAPITAL INC......ccovvvvivrnins | wovvrinna 2,000,000 | ......... 1,984,700 | ......... 1,860,740 | ........ 1,984,794 .94 94 | e [ ...(124,054) | ...(124,054)
3899999. Total - Bonds - Industrial and Miscellaneous.. OO OO PO OO OO OO OO OO O PP OO OO P PO OO O PO PP OPPRPOO 2,000,000 | ......... 1,984,700 | .........1,860,740 | ......... 1,984,794 0 .94 0 94 | s (V)] [ 0 | ...(124,054) | ...(124,054)
8399998. TO1AI = BOMAS. .ttt f e E R E R E LR 2,000,000 | ......... 1,984,700 | .........1,860,740 | ........ 1,984,794 0 .94 0 94 ...(124,054) | ...(124,054)
9999999. Total - Bonds, Preferred and COMMON STOCKS...........ccociiiiiiiiiis ottt ettt ettt ettt ettt b et et s e et s s s et e b s ee s et s et et e b e s e e et s s et et s ss s et ensea et b s setesanseeesessnsebessssssasnsetesesansesans | evernee 1,984,700 | ........1,860,740 | ......... 1,984,794 0 .94 0 94 ..(124,054) | ...(124,054)
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Annual Statement for the year 2016 ofthe F@mily Heritage Life Insurance Company of America

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
11 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




Annual Statement for the year 2016 ofthe F@mily Heritage Life Insurance Company of America

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
6 7 8

3

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 18 19 20
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase | (Amortization) | Impairment Change in YearonBond | Due and Effective | When | Received Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion | Recognized B./A.C.V. Par Value Actual Cost Not in Default | Accrued | Rate of | Rateof | Paid | During Year Interest
Exempt Money Market Mutual Funds as Identified by the SVO
665279 87 3 |MFB NORTHN INSTL FDS TREAS PORTFOLIO PREMIER CL. | ........... .. | 12/24/2016. | The Northern Trust Company............ccccoeeeevees | cevee XXX voioe | e 938,778 | s e [ e v | e 4,938,778 | ..o | e [ 0.357 |..... 0.357 | MON..
693510 15 7 |PNC Government Money Market (CIass I)........covvenernnessinnnne | cvvnniinns o [ 1212412016, [ PNC.....cooiiiniriiiinriscnissississssssns s | e XXXewroe | e 808 | i s | s ol 7,508 | oo [ [ 0.370 |..... 0.370 | MON..
8899999. Total - Exempt Money Market Mutual Funds as |dentified by the SVO. 0. 0 0 0 XXX.. XXX XXX XXX
9199999. Total - Short-Term Investments...... 0]. 0 0 0 XXX.. XXX XXX XXX
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Sch.DB -Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25



Annual Statement for the year 2016 of the

Family Heritage Life Insurance Company of America

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 D
PNC - Checking. Cleveland, OH............coovviriririisse s [ crveinns 632,327 | XXX
City National Bank - Checking Frankfort, KY .......oouccceeesssssseses st sssens | enssenns 185,383 | XXX
Wells Fargo Bank, N.A. - DDA & Cont. Disb. ClEVEIaNd, OH.......vviieirieiecse s enssssensensns | ressenns (2,739,255) | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 (1,921,545) | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 (1,921,545) | XXX
0599999. Total Cash XXX XXX 0 0 (1,921,545) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. (1,284,694) | 4. April (2,717,720) | 7. July. (1,836,001) | 10. October. (2,292,078)
2. February. (6,546,918) | 5. May. (1,754,458) | 8. August (2,270,073) | 11. November, (2,894,178)
3. March (7,267,968) | 6. June (1,720,411) | 9. September. 22,451,696 | 12. December (1,921,545)

E26
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Annual Statement for the year 2016 ofthe F@mily Heritage Life Insurance Company of America

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8
Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
Sweep A
Wells Fargo - StagECORCH SWEEP PrEFEITEA. ... ... ivuiriereieisiisiistieissteess sttt ssase s ess e st s et st ee 88 ee s e et eetens  EaeeseetetsesEoee et e e et o0 8L e oL EE o001kttt 12/23/2016....c.. | oo, 0.080 [12/27/2016....... | covvrvrvriiriierssiirssisnianenas 2,501,933 |...... 300 |........ 5,348
8499999, TOAl = SWEED ACCOUNES. .........ceoieeeeieeieeieeeitettets et seessetseeetsseessetsesstessessessseessesseseesesessessetasesesesseesetsssassessessesessessessesansessessessssass  fessessesssessessessssessessesssassessessessssessessetanssssessessesassessessessesessessesnsassessessessnsans | £1etessessesssssssessessesssassessessessssassessesansessessessnsassessessnsnsessessesnsensessess | tetesssssessessesssansessessessnsnes 2,501,933 | ...... 300 | ... 5,348
8699999, TOLAl = CASN EQUIVAIENES........vvovvriieiiaririiieisis st s s s b8k s ke re fe0Esebsee s e £ 1R s e E e b R8s 81 £ 8 E8 08 E 81 E R0 e e b sre EiesEeR st ee Rt 2,501,933 | ...... 300 |........ 5,348




Annual Statement for the year 2016 of e F@MIily Heritage Life Insurance Company of America

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........ccccomiinriincriineniand
2. Alaska
3. Arizona..
4. Arkansas... . | AR POLICYHOLDERS & CREDITORS AR 23-63-206. 283,151 401,943
5. California...
6. Colorado
7. Connecticu
8. Delaware
9. District of Columbi
10.  Florida POLICYHOLDERS & CREDITORS FL 624.411 311,946 381,879
11, GEOgia. e
12.  Hawaii
13.  Idaho.
14.  lllinois .
15, Indiana.. POLICYHOLDERS & CREDITORS IN IC 27-1-17-6 113,260 160,777
16.  lowa
17.  Kansas
18.  Kentucky.
19.  Louisiana...
20. Maine
21.  Maryland
22.  Massachusetts . MA POLICYHOLDERS MA TITLE XXII CH 175 SEC 151 102,487 127,545
23.  Michigan MI..
24.  Minnesota M
25.  Mississippi MS|..
26.  Missouri
27.  Montana....
28. Nebraska
29.  Nevada NV POLICYHOLDERS NV 682B.015. 123,414 166,400
30.  New Hampshire.
31, New Jersey....
32. NM POLICYHOLDERS & CREDITORS NM 59A-5-19 107,611 133,922
33.
34 NC POLICYHOLDERS NC SEC 58-5-35, 58-5-50 409,946 510,180
35.  North Dakota. .
36.  Ohio... POLICYHOLDERS OH 3907.07. 2,102,615 2,481,950
37.  Oklahoma..
38.  Oregon.
39.  Pennsylvania.
40.  Rhode Island. .
41.  South Carolina.........cccooouruunenecad SC..
42, South Dakota SD
43, Tennessee...........oomririienns TN |.
44, Texas.
45, Utah..
46.  Vermont.
47.  Virginia . | VAPOLICYHOLDERS & CREDITORS VA CODE ANN. 38.2-1045. 339,781 482,332
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51. Wyoming... .
52.  American Samoa.........c..ccocveue AS | ..
53.  Guam GU|..
54.  Puerto RiCO......cccomeruenrrircriinns PR|..
55.  US Virgin Islands..........ccccconernne. VI o
56.  Northern Mariana Islands..
57. SR
58.  Aggregate Alien and Other. XXX XXX 0 0 0 0
59.  Total XXX XXX 2,527,821 3,024,606 1,366,390 1,822,322
DETAILS OF WRITE-INS
BBOT. s | s
5B02. v | s
5803, i | i
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).........c.ccovervvviiennnieenes XXX XXX 0 0 0 0
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