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Annual Statement for the year 2017 ofthe Alliance Of Transylvanian Saxons

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. treaSUNY SECUMHES. .......c.cvevereevecveeieie ettt seessans | eeversinenns 5,012,531 | ............. 59 | v 5,012,531 | oo | e 5,012,531 | ............. 57
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agenCies...........ccoeueurrerereverercrseesesessnins | eoenessssssesissssesiesins | seseniennd 0.0 [ oo | e | e (01 IO 0.0
1.22 Issued by U.S. government Sponsored agenCies..........cvvererereereerennens | vevrerenens 1,040,175 | oo 12 | e 1,040,175 | oo [ ceevereieineins 1,040,175 | ..o 1.2
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMHES)......vvvvververirciieiiiiieiesieei e nssnssns | cosneesseesnees 295,593 | .o 0.3 [ oo 295,593 | ..ot | e 295593 | ..o 0.3
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............cccoeeverees | vevereereeees 504,375 | ....ccoenn.. 0.6 | v 504,375 | ..ooeereeineneneiiees | e 504,375 | ..coooveene 0.6
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations..............cceceveevveriercrireieiesies | e 3,037,150 | ...cooconee 36 | i 3,037,150 [ oo | v 3,037,150 | ............. 34
1.43 Revenue and assessment obligations...........ccocvvveenenrieiereeiennniiens | ovveiniens 8,614,854 | ........... 101 | e 8,614,854 | ....coovvveieievieies | v 8,614,854 | ............. 9.8
1.44 Industrial development and similar obligations.............cco.eeveureneeneereernens | cevereereenees 621,988 | ...cccoon.. 0.7 | e 621,988 | ..o | e 621,988 | ............. 0.7
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA
1.512 Issued or guaranteed by FNMA and FHLMC.
1513 AlLOtNET ...ttt
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........ccccccooee | vevrvervenennieneinnienns | vevneiennenn0.0 [ [ | e (0] IO 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........ccvrurimrnernncnnneensnsinsinsnns | seresensesssnssnssssssssnns | sesssensssens 0.0 [ e | v | e (0 I 0.0
1.523 Al Ot ...t essns | seeseissssssessssssenssseens | sebessssseens 0.0 [ e [ e | e 0 [ oo 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDTIA SECUMHES)......vvvveveeriesiesiese e nssnnns | ensssenes 46,277,988 | ........... 542 | .. 46,277,988 | oo | ceveerinnnns 46,277,988 | ........... 52.5
2.2 Unaffiliated non-U.S. securities (including Canada)............ccccveererereesierienns | oviviinnead 6,577,991 | ............ TT | 6,577,991 [ .o | v 6,577,991 | ............ 7.5
2.3 Affiliated SECUMHIES. .....v.veurercrircrierierierierierieniestssse s sesssnias | sesssesssssssessessessenns | sesessnsses 0.0 [ o [ | e (V1 I 0.0
3. Equity interests:
3.1 Investments in MULUAI fUNDS..........cvuevircreeriririiiisssssssessens | eriveninenene 154,140 | ........... 0.2 | e 154,140 | oo | e 154,140 | ............. 0.2
3.2 Preferred stocks:
321 AFFIBEE. ..ottt | e | erbeesnnees 0.0 [ o [ e | e 0 [ oo 0.0
3.22 UNGFIIALEA. ......coooeeei sttt | seeseesseess s eessennss | eeveesineens 0.0 [ e [ e | e 0 [ oo 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 ASfIREE. ... v
3.32 Unaffiliated
3.4 Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
3.5 Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated.
4. Mortgage loans:
4.1 Construction and 1and development............cccevreeeneinsiennsnesnsenesssenes | eonsensensesssessesssnnes | eonnenrernss0000 | niieiieisieieneiesieinis [ e | e (01 IO 0.0
4.2 AGHCURUIAL. ... ieesessssssessssesssssssssessssssssessnnsnes | sesssssessnsssssessnnsensnns | sevessensnss020 [ tininrnniininsinniniinns [ e | coreesesssssneessssesseeens (U1 I 0.0
4.3 Single family residential Properties..........cccvvereevrieienneieessssessessesesennns | evnnensessessnsessessssnies | eonsenrersss0000 | rieiiiiieesieiieieies [ e | e (01 IO 0.0
4.4 Multifamily residential PrOPEMIES..........covrwrererrerrerenrerrerreneeneessesesnesseessssensnnens | seessssesssssssssessmnsnnsnne | sevreeeeenss020 [ oninrinsiisiinsinnnniinis [ e | covesessssssesssssesseeens (0] IO 0.0
4.5 COMMErCIal I08NS.......cvuniieieriniieieieessineinesesissisesesssssessseensssssesensesssessenens | senesessnesnensesssssnsnnes | seveesrneenes00 [ [ | s (V1 I 0.0
4.6 Mezzanine real estate [0aNS...........covveirrririrninerenenieeseseessesesssseesennes | snsenesennessssnsensennes | senernerernss0000 | viniisieienesiieieins [ e | e (0] IO 0.0
5. Real estate investments:
5.1 Property occupied bY COMPEANY........ccrvuriririninieieinireiseesesssseeeessssssesssssessssnes | seseesesssssssessessessssene | sesssseeseen (U0 I 7,950 | oo [ e 7,950 | .o 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........cccverrrrriieinierenreeeeiene | v | e 0.0 [ o | v | e (0] IO 0.0
5.3 Property held for sale (including §......... 0 property acquired in
SAtISTACHION OF AEDE)........cvvevecieee ettt snes | seresesssssesesessessesenns | sevensesinaad 0.0 [ eerieeeereeeereeieens | v iesnes | creernerese s
8. CONrACEI0ANS......cvieeeeiieeire et snsesssssstssesessssssssssssesssssnnsns | sessessessssssssnessesnsnns | seveeenennes 000 | riiieiininens 201,397 | .o | e
7. DEMVALIVES......oooviieciriecrecressisieesisssenesesssssssesenessesssenensensssssssnensesssssnensnsenss | anesnessensessnsssennensens | sevnenererss0000 | iovnereiesnseeinnns [ e | e
8. Receivables for SECUNHIES. .........ovruririeneirerireinereiecneinesenseeseesesessssssesssssssssssseens | soneresmssnsssessnsen 11| e 0000 | [ | o
9. Securities lending (Line 10, Asset Page reinvested collateral)... e XXX rereneen XXX
10. Cash, cash equivalents and short-term investments............ccccocveviercrersieiccenen. 9,745,676 | ... 114 | ... 12,383,802 | ..ocveveveeeeeeeeeees | e 12,383,802 | ........... 14.0
11, Other INVESIE @SSES........vvrireireiieeeee st senseniens | ssessiss 2,656,586 2,656,586 2,656,586 | ............. 3.0
12. Total invested assets.. 85,338,775 ...88,186,231 ...88,186,231
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........curuuririerrieeseirecersesseseesestessss s ssessssaseeseesestssesesse st ess e ss s ss s s st b sttt en b s s st s 7,950
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........c.ovururirerrrirrerissierersieesesse s sssessss e ssessessnees

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........ccruririenrirrinerneree sttt 0

Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13 ...ttt ettt bbbt st s st ses st enes
3.2 Totals, Part 3, COIUMN 1. ..ottt ettt sttt bbbt st s st sesss s s enas 0

Total gain (10sS) 0N diSPOSAIS, Part 3, COIUMN 18..........cieiiiiieieieeseetseet ettt ettt st s bbb s s bbb e bbb s b ee b s s b s sa st et n st nee

Deduct amounts received on disposals, Part 3, COIUMN 15............c.iiecise ettt s a st s st st en s sn s s senssneenans

Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15. ...
6.2 Totals, Part 3, COIUMN 13.........oiiiirciiiresiee st 0
Deduct current year's other-than-temporary impairment recognized:
7.0 Totals, Part 1, COIUMN 12.......coiiriiiciiresies st ses s
7.2 Totals, Part 3, COIUMN 10.......ccuiiirirriiriiresiesisesieses s ess bbb 0
Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt
8.2 Totals, Part 3, COIUMN 9.........cvuuviimiririieeiieresiee e es s 0
Book/adjusted carrying value at end of current Period (LINES 1+2+3+4-546-T=8).........ccevrrirerererirsieieisseess sttt s sttt s s st ssnsenan s 7,950
Deduct total NONAAMILEA BMOUNLS..........c.iiiiiiiiii bbb
Statement value at end of current period (LiNE 9 MINUS LINE 10).......cviriciiireieiieiiee ettt sttt s sttt bbb st et s st es st ensesaesanens 7,950
SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans
Book value/recorded investment excluding accrued interest, DECEMDET 31 Of PHOT YEAI..........cvererurrirrirrierrieinsinsesissesee s ssessss s essssssssessesssssssessessnssns
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).......c.criereicreeeeeteee ettt sneen
2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........ccrurrrrenrirrininrneeiessese s 0
Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12........coieiireiciiresiee st
3.2 Totals, Part 3, COIUMN 1. ...t 0
ACCTUAN OF GISCOUNL. ... vtseeveviseeeees st est s8R R R
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN ..ot es s
5.2 Totals, Part 3, ColUMN B.........c.ovevueirrrrinerireinereerieseseesieeseenens NNE ......................... 0
Total gain (loss) on disposals, Part 3, Column 18...........c.ccoevvvververrrrerennns B N IR oo
Deduct amounts received on diSposals, Part 3, COIUMN 15..........c.ccieieieeiie ettt sttt a e a st st es st st en s s b st s e senssneanens
Deduct amortization of premium and mortgage interest points and COMMItMENE FEES.........c.cviveeicvieicie ettt ssenes

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

9.1 Totals, Part 1, COIUMN 13........coiiiririiiciiresies sttt

9.2 Totals, Part 3, COUMN 3.t 0
Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11

10.2 Totals, Part 3, COIUMN 10. ... 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccccviirriieriiicrereeeee s 0
TOtal VAlUBLION @IIOWANCE..........ouieiieiiiiieiiiieie bbbt

SUDEOLAI (LINE 11 PIUS LINE 12).....veceteieeietieete ettt ettt ettt sttt ettt s et b e beb s s e et a et et s s et s bbb e et et sse b b an s et et s et b n st e s s e bt n et et s anaetabaneetns 0
Deduct total NONAAMILEA BMOUNLS..........c..cviiiiiiiiicicii ittt

Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14)........ciieiiiieieieieceise et nans 0
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying valug, DECEMDET 31 Of PHIOT YBAN..........civiieicieieieieeeee ettt bbbt s et s e bbb st s et s et en s sees 2,082,619

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........cvvereiireieeeieee ettt naen 574,435
2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........ccvvereviiviieieiese et sae e 574,435

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........coueiiireieeieicieses ettt s bbb ees
3.2 Totals, Part 3, COIUMN 12........couiiieeieeieicissesie ettt sttt bbb st st een 0

ACCIUAIL OF QISCOUNL........ocvvervuitieiseseesteie ettt s st st s b1 s s s s 28828 AR AR E SRR E bbb

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13........ooiiiriiirieiiee itttk

5.2 Totals, Part 3, COIUMN O.....c.ouiumiurririisieeiseesieseisee s st 0
Total gain (10ss) 0n diSPOSAlS, Part 3, COIUMN 19.......c.oiiiiiiiieiiicie ettt b bbbttt bbb bbb b s bt bbb b et et es st bbb es s ae s b snnebenas

Deduct amounts received on diSposals, Part 3, COIUMN 16...........ccviiueiiieiiiieieieeee ettt bbbttt s et bt et b bbb s st b et b st s st tans

Deduct amortization of premium AN ABPIECIALION. ..........ccvcueviiireeiiee ettt ettt bbb b b s bbb bbb ae bbb s st bbb es s e b bennebesn e 468

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...

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

10.1 Totals, Part 1, COIUMN 15, ...t

10.2 Totals, Part 3, COIUMN T1.......ii bbb 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-819-10).........ccoueriiririiieiiiiieiesseie st 2,656,586
Deduct total NONAAMILEA BMOUNLS..........c..ciiiiiiiiiieieie ittt bbb bbbttt

Statement value at end of current period (LiNe 11 MINUS LINE 12).......c.ciiuiieiciiieie ettt st s b s bbb bbb bbbt ans 2,656,586

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 OF PO YEAI..........cuuruuriuiieeeieiiecereieee sttt es bt se s s s s e bbbk sk b bbbt 68,287,111
Cost of bonds and stocks acquUIred, Part 3, COIUMN 7...........c.euiueiueicieeie ettt et bbb bbb bbb s bt s bbb s 7,839,430
ACCTURL OF ISCOUNT........cvoieieiectcee ettt sttt s bbb s et b s st s b4 s b se s s e s bR bt A s bbb s et e s bbb bbb bbb n s s e bt ntenes 2,731
Unrealized valuation increase (decrease):
A1 Pt 1, COIUMN 2.ttt ettt bbb a et s bbb et s et s e bbb s e sasbnans
4.2 Part2, SECHON 1, COIUMN 15.......oieicieeeeetet ettt bttt sa st s s bees
4.3 Part2, SECHON 2, COIUMN 13 ...ttt ettt bbb bbb a e bt 134,340
S T 071 11T I OO OO (143,949) (9,608)
Total gain (10ss) 0N diSPOSAIS, Part 4, COIUMN 19.........ouiiiirririeeirrirris et ees sttt s sttt (39,140)
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.ccueieiiveieieeese sttt sttt s sae st s 2,963,714
Deduct amOrtiZAtION OF PIEMIUM..........ccviieicirireice ettt bbbttt b e s b e e bR s b s st s bbb e bt s st et s st b n s s bt s e sensaes 180,308
Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COlUMN 15, ettt bbb a sttt s ettt a et s st

8.2 Part2, SECtion 1, COUMN 19......c.uiiiriereeriereie et

8.3 Part2, SECtion 2, COUMN 16.........cvumerireeeriereiesie sttt

8.4 Partd, COIUMN 15......cu et 0
Deduct current year's other-than-temporary impairment recognized:
9.1 PArt 1, COMUMN T4t
9.2 Part 2, SECtON 1, COIUMN 17 ...ttt
9.3 Part 2, SECtion 2, COIUMN 4.ttt bbb
94 Part4, COIUMN 13ttt 0
Book/adjusted carrying value at end of current period (LINES 14+2+3+4+5-6-T+8-).........ccceviririiriieiieiieesie ettt bttt b s baes 72,936,501
Deduct total NONAAMItEA BMOUNLS..........c.uiiiiiiiiiii bbb bbb

Statement value at end of current period (LiNe 10 MINUS LINE 11).......oveiiiiieieicceiee ettt st sttt sttt b s st s st s s s s b senenn 72,936,501
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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... ..5,012,531 ..4,974,650 ..5,018,150 ..5,000,000
Governments (Including all obligations 2. Canada.......cccoevveeeieeeeeeees | s 295,593 | oo 302,606 | oo, 267,029 | oo 300,000
guaranteed by governments) 3. Other COUNMES. .....vueveveiiiiies [ crreieiiiissiesisissiesiesissesesisnies | crosrsssessessssessesssssssessesssssssens | sressessssssessesssssssessessssansessnss | sosssssessessessssassesssassessesnsanss
4. Totals.....cccoeee.. 5,308,124 5,277,256 5,285,179 5,300,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOAIS. e iereeississiieiiesisnisniinns | eerissessssesissssssssssessenssnsssssens | enssessessensssssnssessanssnssessensenses | sressosssessessensonsessessansnssessans | sessessessanssnssessansansssssassensaness
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oeriireieisenieiininns | ceneeersnsinsisniennas 3,541,525 | oo 3,799,645 | .o 3,559,270 | oovvirriiiiinnis 3,500,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TOtalS..coooreeeercseresciessnrnenee | creveserrssneciens 10,277,018 | oo 11,510,177 | v 10,404,387 | ..oooovvvecrrnriinnn 9,590,006
Industrial and Miscellaneous, SVO Identified 8. United States........ccccovverveves | coverereriereieins 46,277,988 | ...coovverrne. 56,344,841 | coovevein 48,365,912 | ..ooovvveiren. 45,400,000
Funds and Hybrid Securities (Unaffiliated) 9. Canada........cccooevererseieiieninns | e 2,141,643 | oo 2,717,600 | .ooovvrreierininne 2,208,290 | .ovovrrrreierininns 2,000,000
10. Other COUNTIES. ....ovvrrreeinee | onreersrerneeeaseens 4,436,348 | ..o 5,163,975 | covovvvrrarresenennns 4,618,858 | ...oovivvriririis 3,900,000
11, TotalS..oceeecrsccscriserinerines | rnreesenineneenes 52,855,979 | ..oovvvnirnncrinnns 64,226,416 | ...oooocriririnens 55,193,060 | ..coocvervrrrerinienne 51,300,000
Parent, Subsidiaries and Affiliates 12, TOMAIS.....cvieiiiiiiiieiieiiieiieiees | etieieiesiessseesssissiesssssieseses | evessssssssessssssessessssessesnsesses | sesessesssssssessessssssessssssessesns | sssessssessesssssssessesssassessssnsns
13. Total Bonds.... 71,982,645 ....84,813,493 ....74,441,896 69,690,006
PREFERRED STOCKS 14. United States...
Industrial and Miscellaneous (Unaffiliated) 15. Canada............
16. Other Countries...
17. Totals.......c.......
Parent, Subsidiaries and Affiliates 18. Totals...
19. Total Preferred Stocks.. .0 .0 .0
COMMON STOCKS 20. United States........oocrveevernees | covrererinerinerincrinenens 953,857 | oo 953,857 | v 550,715
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA. ..ot | e | et | bbbt
22. Other COUNMHES. ......veuureeurrerns | cererreesrisssenesssnmssssssssessnees | sresssessssssssssssssssssssssssssnne | sorsommsssssssssnssssssssnsassssssnees
23, TOtalS....coceeereeriecinerissiins | e 953,857 | i 953,857 | ..uveeeiirinininenin 550,715
Parent, Subsidiaries and Affiliates 24, TOHAIS......oveecresecreseniinenrinsies | ceressiiesnsnenssssnnssnssnsssnees | sressssssssns e | srssnnne s nees
25. Total Common Stocks......... | ccccocvvrerrerrrnnnnnns 953,857 | e 953,857 | oo, 550,715
26. Total StOCKS...ucusrursmrrssssssnns | covverereriessienenennnes 953,857 | .veresriierinnerinnn 953,857 | vreenriirirnininnn 550,715
27. Total Bonds and Stocks...... | ...ccccccevveunnee. 72,936,502 | ..oovvrrerercrnnns 85,767,350 | ..oovovvreinn 74,992,612

Slo4
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Annual Statement for the year 2017 of the Alliance Of Transylvanian Saxons

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. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
U.S. Governments
............... 9,745,676 ...14,161,332 ....14,758,207

............... 9,745,676

...5,012,531

...14,161,332

....14,758,207

...12,406,329

500,000 |....

4.7

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

XXX
XXX
XXX.
XXX.
XXX.
XXX

............... 2,496,307

............... 1,045,218

.......... 2,3 S

............... 3,541,525

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

....2,521,196

2,103,743

3,026,846

...1,027,260 |.

............... 9,249,758

.1,027,260 |...

2,103,743

4,054,106

....10,277,018
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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. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

6.1

............... 2,542,452 | ........... 1,137,170 | ...........10,472,905 | ............14,101,860 cerrennnnn29,834,338 | 361 | 27,406,294 | ........898,564
6.2 21,559,012 | 4,148,159 | ............8,878,284 | ............. 9,370,210 23,876,562 | ... 28.9 22,393,742 | o 1,561,922
6.3 300,000 | .ooveriireniniieiieens | e | cnsssenssssenssenseees | s XKKernennnsinenns | srvenrinnnnnnnsnn 300,000 04 | 1,341,888 | .....viicririiri 1.6 300,000 |..overiirerieeieiies

6.4
6.5
6.6

296,457

6.7 Totals..

Hybrid Securities
71
72
7.3
74
75
76

7.7

90IS

8.1
8.2
8.3
8.4
8.5
8.6

8.7

9.1
9.2
9.3
9.4
9.5
9.6
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Annual Statement for the year 2017 of the Alliance Of Transylvanian Saxons

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

Ling 10.7.25 @ % 0f COL 7...vovvirierecisisese s esnes

...296,457 |.

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. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year
............. 12,868,078 | ...............4,286,130 cereenenennn 17,128,706 rereeeennnD6,148,939 ....55,250,376 | ..................898,564
...4,148,159 ..10,397,470 |. ..24,982,924 |. 1,561,922

Total Bonds Prior Year

............... 1,215,520
...2,834,923

56,401,999

24,376,562 |....
11,341,888 |....

Totals 515 | s 4,050,443
11.8 Line 11.7.85 8 % 0f COL 9.t sisnsens | cressssssssesssenssneas 18.7 | i (T 4.9
12. Total Publicly Traded Bonds
............. 12,747,100 | oo 4,147,162 | ... 11,927,624 | .. 16,666,726 | .ooovececciicneies | eeeeeennn55,250,376 reeeennnnn55,250,376
21,559,012 | 4,148,159 | ............. 7,839,522 | ..occcevenne. 9,874,310 | .oooorveerenerneniinnees | i 23,421,002 ....23,421,002
300,000 | ..oovveeeeerriererirneein | e | st snnees
.......... ...296,457 |.
Line 12.7 as a % of Col. 7....
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10
13. Total Privately Placed Bonds

Ling 13.7.@5 @ % Of COL 7. sssiessnes

.................. 461,980
.................. 523,160

13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10........cccceursiunnnns
(@) Includes $.....2,460,486 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes§.......... 0 current year, $.....5,018,300 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.
(¢) 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. means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....9,745,676; NAIC2§.......... 0; NAIC3S..... 0; NAIC4S.....

.0;

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

NAICES........ 0.
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SCHEDULE D - PART 1A - SECTION 2

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

2 3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 7 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 1SSUET ODIIGAtIONS. ......oovercerceeeeeeeese et ssesessssssssnnns | sseeeseeesones 9,745,676 | ...ovvonnenn. 5,012,531 [ oo | cormeeneesseessnessssssssnes | sreeerenessesseessnssesssenes | seesseees ) .0 GO 14,758,207 | ..ovvoveeereneinn 18.1 | s 14,161,332 | oo 171

1.2 Residential Mortgage-Backed Securities
1.3 Commercial Mortgage-Backed Securities
1.4 Other Loan-Backed and Structured Securities. . XXX .0.0 ..
1.5 TOMAIS...cveeeeeeee ettt esss et s sttt ssss st ssssssesssnnsssnssans | ssesssssssnes 9,745,676 | .............. 5,012,531 0 e XX I I

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.

0

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 SECUMHIES............vuerrrerrenrierneireinns [ eonmeisinsisnssisnssiisns | onesssessessessnsssesssssnenes | 0.
4.5 Totals JESTOTOT RN UUOTURRRRORION | I IFTROTR 2,496,307 | oo 1,045,218 3,541,525
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 ISSUET OBDlGALIONS......euverrercereeeecesiieeee et etseeseeessessses e sssssssssssssnses | reesssssssssssssssssssenssnses | sesessssseneen 2,521,196 | .covveeen. 2,103,743 597,973 | 3,432,119 | XXX e | e 9,655,030

5.2 Residential Mortgage-Backed Securities
5.3 Commercial Mortgage-Backed Securities
5.4 Other Loan-Backed and Structured Securities. |
5.5 TOMAIS. ...ttt ns sttt | drnnsesiesssse st sasnaa 0] oo 2,521,196 | .o 2,103,743

.0

Industrial and Miscellaneous (unaffiliated)
6.1 Issuer Obligations
6.2 Residential Mortgage-Backed Securities
6.3 Commercial Mortgage-Backed Securities
6.4 Other Loan-Backed and Structured Securities.
6.5 TOAIS......vecreiriireiri st

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

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total

Current Year

8
Column7asa
% of Line 10.6

9
Total from Column
7 Prior Year

10

% from Col. 8
Prior Year

11
Total

Publicly Traded

12
Total

Privately Placed

9.1
9.2
9.3

SVO Identified Funds

Exchange Traded Funds Identified by the SVO.........ccccccovvvrvrreirireinns
Bond Mutual Funds Identified by the SVO..........ccoocvvrminevnenerncreis
TOMAIS ..

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

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

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

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

10.

10.1
10.2
10.3
10.4
10.5
10.6
10.7

Total Bonds Current Year
Issuer Obligations
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed SeCUNtES...........c.verrrerereirerireierireieiinns
Other Loan-Backed and Structured Securities
SVO Identified Funds
TORAIS vttt
Line 10.6 @5 @ % Of COl. 7....ouiveiiinieieiiierinserseni s

............... 3.0

1.1
1.2
1.3
114
115
116
1.7

Total Bonds Prior Year
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities...........cc.ccevrvrierereiveirereieins
Other Loan-Backed and Structured Securities
SVO Identified Funds
TOMAIS vttt
Line 11.6 asa % of Col. 9......ccoevrurucnene

12.1
122
12.3
124
12.5
12.6
12.7
12.8

Total Publicly Traded Bonds
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities...........cc.ccoevrvrievcreiveseiensinns
Other Loan-Backed and Structured Securities

Line 12.6 as a % of Col. 7.....cccovvverrerrerrrrrinnns
Line 12.6 as a % of Line 10.6, Col. 7, Section 10...........ccocovvvverrerrnnns

131
13.2
13.3
134
13.5
13.6
13.7
13.8

Total Privately Placed Bonds

ISSUET OblIGAtIONS.......vvvveireiirireiresie et
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities....
Other Loan-Backed and Structured Securities
SVO Identified Funds
Totals
Line 13.6 @5 @ % Of COl. 7...ouvvrrireeecirieererisessse i
Line 13.6 as a % of Line 10.6, Col. 7, Section 10.......c.ccovvrerniennenninenns

................. 120,978
.......................... 4.9
.......................... 0.1

................. 138,968
.......................... 5.6
.......................... 0.2
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

1. Book/adjusted carrying value, December 31 Of PriOr YEaI...........cvrerurieneireirreneseerseie e ssesseens

2. Cost of short-term iNVEStMENtS ACQUITEM............cvuiveieieciieiicie et

3. ACCIUAL OF QISCOUNL.....euvvoieiiiicie ittt

4. Unrealized valuation INCrEaSE (ECIEASE)........cuurrierrerrirrirneieieriseiseesseeseesesess s sttt sessesssssensas

5. Total gain (I0SS) ON QISPOSAIS..........cuurvuieriiriieiieeie sttt bbbt snes

6. Deduct consideration received 0N dISPOSAS. ...t

7. Deduct amortization Of PrEMIUM. ..ottt

8. Total foreign exchange change in book/adjusted Carrying ValUe............cc.vevierireieinrieinsisiesese s

9. Deduct current year's other-than-temporary impairment reCoOgnIZEd............covururieieieieineinssseee e

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

11. Deduct total NoNadmMiItted AMOUNES............ccoiuiiiiieieeiccesse ettt

................................................. 15,482,517

................................................. 31,783,004

................................................. 15,482,517

................................................. 31,783,004
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Pt. 2 Verification
NONE

Si11, SI12, SI13, Si14, SI15
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SCHEDULE A - PART 1

103

Showing all Real Estate OWNED December 31 of Current Year
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's Impairment Change in B/A.C.V. Exchange Change | Interest Incurred and Expenses
Description of Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB.JA.CV on Encumbrances Incurred

Properties Occupied by the Reporting Entity - Administrative
Two-story Brick Office Building - HOMe OffiCe............owrvvumerveeinreeerriiesrsinereissseeeses [ cevreeeens Cleveland..........c.ooueveeecns OH..... 07/01/1973. | 07/01/1973. 71,550 0 6,000 12,672
Land - HOME OFfIC........urrerrerressssiissssrisssesessssssssssssssssnesssssssssssssssssssssssssssssssssseees | sesessnens Cleveland..........ccoosierennecne OH..... 07/01/1973. | 07/01/1973. 7,950 7,950 0
0299999. Properties Occupied by the Reporting Entity - Administrative 79,500 0 7,950 0 0 0 0 0 0 6,000 12,672
0399999. Total - Properties Occupied by the Reporting Entity 79,500 0 7,950 0 0 0 0 0 0 6,000 12,672
0699999. Totals 79,500 0 7,950 0 0 0 0 0 0 6,000 12,672
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Sch. A -Pt. 2
NONE

Sch. A -Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

E02, EO3, E04, EO5, E06
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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current
Current Year's| Year's Other-
Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
Desig- | Originally | and Less Increase | (Amortization) | Impairment | Interestand 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.JA.C.V. Income Investment Ownership
Surplus Debentures - Unaffiliated

30251B AB 4 | FMRLLC....ooiiieerseinieniecisesisessssesesesesssenes | eeriens MA..... FMRLLC 1FE...... 11/23/2009 506,600 673,025 | ...ovvvenres 506,600 32,250

PRUDENTIAL INSURANCE COMPANY OF AMERICA
743917  AH 9 [(THE) L NJ....... The Prudential Insurance Company of America............ 1FE...... 11/07/2001 574,500 655,660 | ............. 558,466 41,500
814120 AC 5 |SECURITY BENEFIT LIFE INSURANCE COMPANY.... [ ..coccvee | covrmereemcrniieerisneseenns KS...... Security Benefit Life Insurance Company.............cc...eue. 2FE...... 03/28/2006 599,896 643,926 | ............. 573,967 (468) 19,929
TEACHERS INSURANCE AND ANNUITY

878091 BC 0 |ASSOCIATIONOFAMER i L NY...... Teachers Insurance & Annuity Association of America. | 1FE...... 12/17/2009 534,725 705,905 | ............. 534,725 34,250
2399999. Total - Surplus Debentures - Unaffiliated 2,215,721 2,678,516 2,173,758 0 (468) 0 0 0 127,929 XXX
Any Other Class of Assets - Unaffiliated

300601 AA 0 | Farmer Insurance Exchange Ser 144A ] | cHE... [ Farmers Insurance Exchange.........oooooo [oFe... [osiamooa] ... [ 470825 629,205 43125
4299999. Total - Any Other Class of Asset - Unaffiliated 470,825 | .. .629,225 | .. ...482,828 0 0 0 0 0 43,125 0 XXX
4499999. Subtotal - Unaffiliated 2,686,546 3,307,741 2,656,586 0 (468) 0 0 0 171,054 | s 0 XXX
4699999. Totals 2,686,546 3,307,741 2,656,586 0 (468) 0 0 0 171,054 | o 0 XXX
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

Location 5 6 7 8 9 10 1
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of

CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition |Amount of Encumbrances| Ownership
Surplus Debentures - Unaffiliated

814120  AC 5 | SECURITY BENEFIT LIFE INSURANCE COMPANY KS SECURITY BENEFIT LIFE INSURANCE COMPANY.......ccoooimmimernseriesnsnrissserenns 03/28/2006. 574,435
2399999. Total - Surplus Debentures - Unaffiliated 574,435 0 0 XXX
4499999. Subtotal - Unaffiliated 574,435 0 0 XXX
4699999. Totals 574,435 0 0 XXX
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SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

1 2 Location 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 | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interestand B/AC.V. Changein | Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) B/ACYV on Disposal | Consideration Disposal Disposal Disposal Income

NONE
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SCHEDULE D - PART 1

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

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./AC.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828 WL 0 |UNITED STATES TREASURY | ....... ‘ . | ........... 1], . 5,000,000 5,012,531 (5,619) | evvvenrrrerssreenns [ onerrenssnsensssnen | cenees 1.500 | ...... 1.320 05/09/2017. | 05/31/2019.
0199999. U.S. Government - Issuer Obligation 5,018,150 XXX 5,000,000 5,012,531 0 (5,619) 0 0 XXX XXX XXX XXX
0599999.  Total - U.S. GOVEIMIMENL........o.ivvesieeisesseeisissiesseeeesssesssss s st e ss st s et et essb e st eeesseesssssnnssssnesssnnes | ensessssanes 5,018,150 XXX 5,000,000 5,012,531 0 (5,619) 0 0] XXX XXX XXX XXX
All Other Governments - Issuer Obligations
683078 FQ 7 | ONTARIO ELECTRICITY FINANCIAL CORP, | ....... {A| ...... 1FE 267,029 | ...100.869 302,606 300,000 295,593 986 10125 [...10.607 |AO...c.. | coovverrd 6,491 | .o 23,546 | 06/30/1992. | 10/15/2021.
0699999. All Other Governments - Issuer Obligations 267,029 XXX 302,606 300,000 295,593 0 986 0 0] XXX XXX XXX [ oo 6,491 | .o 23,546 XXX XXX
1099999. Total - All Other Governments. 267,029 XXX 302,606 300,000 295,593 0 986 0 0] XXX XXX XXX [ e 6,491 | .o 23,546 XXX XXX
U.S. Political Subdivisions of States, Territories & P: ions (Direct and Guaranteed) - Issuer Obligations
087347 2G4 | BETHLEHEM PA.......coooiiirrierierissississiesie s sisssssssssesssesssssssssssssssssnnsss | avvnes 2 1FE 501,000 |...107.759 538,795 500,000 500,829 (63) 11/07/2014.| 11/01/2034.
088281  CV 0 | BEXAR CNTY TEX....iiverrererriieerssneessesssssssssssssssssesssssssssssssssssssssssssesssns | onneee | ao | coveeens 1.2 o 1FE ...105.285 526,425 500,000 501,886 (1,202) 11/19/2010. | 06/15/2040.
206423 DP 7 | CONCORD N H SCH DIST......cocorrummrrermneeesmsesissessssssesessssesssssssssssssssessssssisns | sonmeee | eo | coveeens 1.2 e 1FE ¥ ...106.838 534,190 500,000 489,439 265 12/16/2010. | 10/15/2040.
300281 KF 8 |EVERGREEN PARK ILL......cooveeieeeeireeeeeeeseesseeesseeeessseeseeseeeesesseesssseessseesssesses | v 2| v 1FE 548,570 |...115.903 579,515 500,000 544,389 (4,181) 01/25/2017. | 12/01/2049.
442331 ST 2 |HOUSTON TEX....ommrrvirrrirreisensisssssisssssesssssssssssssssssssssssssssssssensssssssssssnnes | avveees | oo | wvveen 2 | vvvnns 1FE .528,750 | ...107.627 538,135 500,000 513,779 (5,883) 11/30/2010. | 03/01/2030.
483854 GN 9 |KANE COOK & DU PAGE CNTYS ILL CMNTY COLLEGE DIST N......cocevvenecrens | corvens 2| 1FE 507,500 | ...108.403 542,015 500,000 504,375 (1,312) 11/19/2010. | 12/15/2035.
873465 YF 9 | TACOMA WASH. .....coouuiiriesiirersssnisnsssssssssssssssesssssssssssssssssssssssssssssssssssssssssses | eonneee | ao | snseeens 12] 1FE ..108.114 540,570 500,000 486,829 288 12/17/2010. | 12/01/2040.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations. XXX ..3,799,645 3,500,000 3,541,525 0 (12,089) 0 0 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 3,559,270 XXX . ,799,645 3,500,000 3,541,525 0 (12,089) 0 0 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
007110 AD 1 | ADMINISTRATORS OF THE TULANE EDL FD LA REV.......ccooommurvemmaerrnmeerinnes [ e 2| 1FE 495,250 |...104.907 524,535 500,000 495,730 89 03/18/2014. | 02/15/2048.
027650 DV 3 [ AMERICAN MUN PWR OHIO INC REV.........oosevimmerernerersessisesesssesesssseesnnns | eevenes | oo [ wevnsenens 1] {11 =3 [P 649,735 |...151.933 759,665 500,000 628,073 (1,318) 10/06/2011. | 02/15/2050.
180848  HY 2 [CLARK CNTY NEV....cioiiiiiiniiiniiineeciseessiessessssssssssssssssssssssssssssssssssssssssns | sovenas 2| v 1FE 506,250 | ...109.984 549,920 500,000 502,803 (1,008) 11/18/2010. | 07/01/2026.
196632 LE 1 [ COLORADO SPRINGS COLO UTILS REV........covcriurriiereireerrieeessinsesesneenees | woviene | oo [ erveens 1.2 o 1= [P 471,250 |...108.398 541,990 500,000 475,666 271 04/11/2011. | 11/15/2050.
392684 DU 7 | GREEN BAY WIS REDEV AUTH LEASE REV.......ccouevuiererereeiesrissessssssesesns | e 2 1FE 517,585 |...111.027 555,135 500,000 513,430 (2,068) 04/01/2014. | 06/01/2037.
42219U BQ 4 |HEALTH CARE AUTH FOR BAPTIST HEALTH ALA......coovumeremnerenerernenninns [ evnnee | oo [ oveeeennns 1] e 2FE | s 481,250 |...114.974 574,870 500,000 483,234 315 05/22/2014. | 11/15/2043.
57587A  EL 8 |MASSACHUSETTS ST HSG FIN AGY HSG REV........coccvvvmnnriiinriiiscriivicniienns | o 2| v 1FE 92,250 |...101.951 91,756 90,000 91,810 (258) .6,667 | 06/30/2013. | 12/01/2045.
59333N SW 4 [ MIAMI-DADE CNTY FLA SPL OBLIG........coovvcreeereiiensiissnsssssseessssssssensssnns | evvene | oo [ corenenens 1 AFE | v 654,050 | ...136.873 684,365 500,000 643,170 (3,270) 37,500 | 10/19/2015. | 04/01/2040.
626207 YM 0 | MUNICIPAL ELEC AUTH GA........ommrrvirreecresesnssessssesssssseesssessssssssssssesssns | evnnee | oo | coveeeneons 1] TFE| s 544,315 | ...125.960 629,800 500,000 539,062 (175) 10/05/2011. | 04/01/2057.
646108 PN 4 |NEW JERSEY ST HSG & MTG FIN AGY MULT-FAMILY REV.......ccccoummmremmmerens [ ornens 2| v 1FE 505,480 | ...105.599 527,995 500,000 504,450 (607) 06/24/2014. | 11/01/2046.
646136 XR 7 |NEW JERSEY ST TRANSN TR FD AUTH......cosvvremrerinnrirneeninneeesssesessssesnns | wvinee | oo [ oneeeennns 1] i = I 547,870 |...132.511 662,555 500,000 544,026 (877) 05/28/2015. | 12/15/2040.
681663 CK 4 | OMAHA CONVENTION HOTEL CORP NEB REV.......cc.covvvimmiriniirnrererirenes ..109.145 545,725 500,000 542,737 (15,478) 01/20/2012. | 08/01/2040.
744434 CW 9 | PUBLIC PWR GENERATION AGY NEB REV ..127.919 639,595 500,000 594,553 (1,942) 05/21/2015. | 01/01/2041.
744438 AR 9 |PUBLIC FIN AUTH WIS PKG REV. ...101.504 507,520 500,000 498,323 64 11/18/2014.| 11/01/2044.
793323 LW 4 | ST PETERSBURG FLA PUB UTIL REV. ..110.941 554,705 500,000 502,161 (636) 12/08/2010. | 10/01/2040.
880591 CK 6 | TENNESSEE VALLEY AUTHORITY . 140.843 | ... 1,408,430 1,000,000 1,040,175 (1,140) 06/15/2009. | 04/01/2036.
914115 ZP 8 |UNIVERSITY CENT ARK REV. ...105.037 525,185 500,000 497,829 82 01/22/2014. | 09/01/2043.
927688 FZ 9 | VIRGIN ISLANDS WTR & PWR AUTH ELEC SYS REV.... ...106.095 530,475 500,000 557,798 (1,869) 10/24/2011. ] 07/01/2035.
2599999. U.S. Special Revenue & A 1t Obligations - Issuer Obligations XXX [ 10,814,221 9,090,000 9,655,030 0 (29,825) 0 0 XXX XXX
U.S. Special R & Special A ment Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31340y LT 4 | FHR 36 D - CMO/RMBS | .................... 4 | ........... {1 [N 7. 99.942 6 6 ....10.050 |..250.000 | MON... | .ccoovsviriniiransd (U PN 1 [ 04/29/1991. | 04/15/2020.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities 7 XXX 6 6 0 0 0 0 0 XXX XXX XXX [ { 1 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Ag: and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
651779 BZ 2 | NEWPORT BEACH CALIF CTFS PARTN [ Lo ] s AFE] 632,500 | ..139.190 | 695,950 | 500,000 | 621,088 | @,770)] [..7.168 | ...5299 [ W] 17,020 | oo 35,840 | 07/20/2015. | 07/01/2040.
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2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities 632,500 XXX 695,950 500,000 621,988 0 (2,770) 0 XXX XXX [ 17,920 | ........... 35,840 XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations...........uueuerreserreessereessssrisssessinssssessssssssssssssssesssssesssnes | cosesseeesns 10,404,387 XXX 11,510,177 | oo 9,590,006 | .....cooceee 10,277,018 0 (32,595) 0 XXX XXX [ covveeens 178,482 606,158 XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation
001055 AD 4 |AFLACINC ..139.744 698,720 500,000 507,359 (123) [ ovevverrererieenes | ceesrerinsneeiisneees | 2000.6.900 | e 6.770 .| 12/17/2039.
00287Y AS 8 |ABBVIEINC, .. 111.428 557,140 500,000 556,613 (227) | covvverrerreriennies | cverveiieeiesseiienns | 700 | e 4.008 .| 05/14/2045.
00817Y AG 3 |AETNAINC ...137.054 685,270 500,000 489,177 270 | covvvereeirenniiiiens | cevversseniisensiiiens | 08750 [ o 6.952 .| 12/15/2037.
012873  AK 1 |ENCANA CORP ...128.809 644,045 500,000 528,669 (1,162) | covvvenererrecriines | cvevvrrsneeinsenninnes | w1375 [ 6.731 .| 11/01/2031.
013716 AU 9 |RIO TINTO ALCAN INC. ..127.349 636,745 500,000 563,929 (2,572) | ceveorrereeeriines | ceerresseriinseeeiinnns | 08125 | s 4.956 .| 12/15/2033.
020002 AU 5 |ALLSTATE CORP. ..122.875 614,375 500,000 505,860 (302) [ oo | e | 20008500 | . 6.390 .| 05/15/2067.
030955 AJ 7 |AMERITECH CAPITAL FUNDING CORPORATION ..118.176 590,880 500,000 517,238 (1,75) | oo [ everrssrissniseenns | 00008875 | i 6.396 .| 10/15/2027.
031162 AY 6 |AMGEN INC ...135.931 679,655 500,000 531,258 (698) [ ..oovermrererreenes | cerereerrissererneenns | 0000.6.900 | .. 6.349 .| 06/01/2038.
035229 DC 4 | ANHEUSER-BUSCH CO . ¥ ..131.031 655,155 500,000 476,386 B18 [ .eoceerreriinenes | crvreerisseniinnenes | 00006450 | e 6.892 .| 09/01/2037.
037389 AU 7 [AON CORP......ccoovuicriiiicriiisnriiisssiiisssisssisissssissssssssssssssssssssssssssssssssssssns | wvinee | G [ coveriiinns 1] i 2FE | 648,400 |...131.607 658,035 500,000 642,712 (3,834) | covoovrerirerriiiens | ceeerieseeenseniiinns | 2008250 | s 4.275 .| 09/30/2040.
03746A AA 8 | APACHE FINANCE CANADA CORPORATION 629,925 |...131.256 656,280 500,000 580,529 (4,536) .5.857 .| 12/15/2029.
038222 AG 0 | APPLIED MATERIALS INC.......oovereerererreriiienrisseressesesssesssssessesssssssssssssnes | wevnnee | oo | oveeeneens 1] IFE | 617,105 | ...130.900 654,500 500,000 596,630 (2,277 | covveereveieesriiiens | cervriesseiisensiiiiens | 20005.850 | 1o 4507 .| 06/15/2041.
039483 AS 1 | ARCHER-DANIELS-MIDLAND COMPANY ...128.478 642,390 500,000 500,000 6.999 .| 02/01/2031.
06849R AC 6 |BARRICK NORTH AMERICA FINANCE LLC ...138.085 690,425 500,000 569,415 (1,539) | covevrerererrirines | ceeereenneeinseneiinens | 21500 | i 6.291 .| 09/15/2038.
07284R  AA 0 |BAYLOR COLLEGE OF MEDICINE . ..116.483 582,415 500,000 463,876 516 | o [ v | 000.5.289 | L 5.776 .| 11/15/2046.
078167 BA 0 | VERIZON PENNSYLVANIALLC 644,025 |...139.911 699,555 500,000 582,820 (3,524) | covvorevieerriiees | cerrviesneiiienriiiiens | 208750 [ oo 6.859 .| 08/15/2031.
079860 AD 4 | BELLSOUTH CORPORATION.......cccorrermmrrmmmserenmensssesnsssesssssssssssssessssssssssnes | wevnnee | oo | oneeevenns 1] n2FE | s 551,875 |...121.665 608,325 500,000 533,303 (1,444) | covvoevecrrnes | e | 08875 [ 6.151 .| 10/15/2031.
081331 AF 7 |BELVOIR LANDLLC 443,250 |...103.503 517,515 500,000 452,381 568 | covevuereererrirines | ceeeeisnenennneneiinns | 2:5.400 [ i 6.095 .| 12/15/2047.
084664 BL 4 | BERKSHIRE HATHAWAY FINANCE CORP .502,815 | ...131.768 658,840 500,000 502,136 (33) [ cvvervrerrenrienns | erverrensiseeisniiens | 0003750 | e 5.716 .| 01/15/2040.
09062X AD 5 |BIOGEN INC ..588,760 | ...118.604 593,020 500,000 588,640 (120) [ vooorvvenrrervennes | o | 00005.200 | e 4111 .| 09/15/2045.
097023 AD 7 |BOEING COMPANY (THE) 572,500 |...121.404 607,020 500,000 514,052 (3,167) | cevvvvrererrecreines | cvvvrrrsserinseeninnns | 28750 [ s 7.843 .| 08/15/2021.
12189T  AX 2 |BURLINGTON NORTHERN SANTA FE CORP.......coccommrerereriimmrrinsseresssesennees | eevens | oo [ wevnseeens 1]l IFE | s 533,810 |...132.603 663,015 500,000 524,517 (680) [ .vvovrernrererreenes | wrvveerirsseririnnenes | 00000.6.200 | e 5.767 .| 08/15/2036.
122014 AE 3 |BURLINGTON RESOURCES INC 621,775 | ..121.892 609,460 500,000 521,223 (4,626) | ...ooorrviienriiens | e | 09125 [ 7.796 .| 10/01/2021.
125509 AG 4 | CIGNA CORPORATION 529,035 |...123.088 615,440 500,000 505,392 (810) | cevvvererererrrnenes [ reeeverrisriisiiinne | 00008300 | v 8.035 .| 01/15/2023.
126117 AE 0 | CNA FINANCIAL CORPORATION 497,500 |...119.262 596,310 500,000 499,592 16 | e [ e [ e 72250 [ L 7.267 .| 11/15/2023.
136375 BE 1 | CANADIAN NATIONAL RAILWAY COMPANY......cooommmreerrrrermeerisnmssesssenesnnens | eevene | oo [ wevsseeens 1] i TFE | s 536,800 | ...140.842 704,210 500,000 525,233 (1,360) | covevrmererreerernes | ceeererssenersenninnns | 8712 [ 6.248 .| 07/15/2036.
165087 AL 1 [VERIZON VIRGINIALLC 625,830 |...136.267 681,335 500,000 561,339 (3,244) | covvorevrecriiens | e | 08375 [ 6.839 .| 10/01/2029.
172062 AF 8 | CINCINNATI FINANCIAL CORPORATION 585,525 |...129.078 645,390 500,000 556,852 (3,952) | cvvvvvveeerenerenns [ vverrsnrisseiieniiens | 00008920 | oo 5.469 .| 05/15/2028.
17275R  AD 4 | CISCO SYSTEMS INC.......ovmvrvemmereemmeresresrisessisssnessesssssssssssesssssssssssssssssnes | avvnnee | oo | coneeereens 1] IFE | s 493,050 |...136.617 683,085 500,000 495,000 156 | s [ e [ 00005.900 | Lo 5.984 .| 02/15/2039.
172967 EP 2 |CITIGROUP INC 614,750 | ...136.657 683,285 500,000 596,223 (2,578) 5.309 .| 03/05/2038.
20030N AX 9 [COMCAST CORP ..134.943 674,715 500,000 582,145 (2,225) 5.094 .| 05/15/2038.
208250 AC 8 |CONOCO GLOBAL FUNDING ..137.855 689,275 500,000 488,351 553 | cvvvenrerirenniiiens | eevvernneeeisenniiinns | e 1250 [ s 7.524 .| 10/15/2031.
209111 ES 8 | CONSOLIDATED EDISON COMPANY OF NEW YORK INC........ccccrmuerverrerrinnns ...136.045 680,225 500,000 544,805 (1,201) | covveeererecriiees | cverernneeisernirnes | 208300 [ s 5.545 .| 08/15/2037.
219350 AR 6 |CORNING INC ...124.601 623,005 500,000 573,864 (6,634) 5.110 .| 08/15/2036.
25271C AL 6 | DIAMOND OFFSHORE DRILLING INC . ..296,040 | ..... 81.000 243,000 300,000 296,457 110 | oo [ [ 200 5.700 | e 5.796 .| 10/15/2039.
254010  AE 1 | DIGNITY HEALTH....ovvoiiiirirerieriesisesissesesesesssesssssssessssessssssssssssssssssnesss. | eonnne | oo | senessnes 1| i IFE| s 524,400 |...106.743 533,715 500,000 523,235 (87) | cvvvrerererrrnerinens [ wverrverineniiseeinns | 000 D.267 | s 5.009 .| 11/01/2064.
260543 BJ 1 |DOW CHEMICAL COMPANY (THE) 520,500 |...133.319 666,595 500,000 511,825 (553) | cevvverrrenenresns | o | 207375 | 7.077 .| 11/01/2029.
26442C  AE 4 | DUKE ENERGY CAROLINAS LLC.......osvvvoeereerensriisssssssssssssessssssesssssssssssssenns | evvvee | oo [ svresennns 1| AFE | 525,285 | ...135.421 677,105 500,000 518,684 (428) [ ..oovvveriererreenes | crrererrisseriineenes | 200008.050 | e, 5.736 .| 04/15/2038.
277432 AB 6 | EASTMAN CHEMICAL COMPANY 500,000 | ...120.855 604,275 500,000 500,000 | covvvoremvreeeenerieneeins | erreensiissseesseneeins | eoveeesisssesisnnens | ceveenssiesseesiessenns | ceeen 0250 | o 7.249 .| 01/15/2024.
29736R AC 4 |ESTEE LAUDER CO INC.....coommervimrreerneeiiserissessisssesesssessssssssssssssssssesssssens | aesene | oo | wevnnenens 1] il IFE ] s 506,250 | ...131.755 658,775 500,000 504,521 (81) | oo | e | 20002.6.000 | ... 5.921 .| 05/15/2037.
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30161M  AG 8 | EXELON GENERATION CO LLC.......coomvvvirerrirericcnreninensiinessisseniisssnsissenees [ eoveeee | oo | cvverinensd | e FE [ v 520,815 |...116.899 584,495 500,000 515,520 (285) | v | e | 00008250 | 5.993 10/16/2009. | 10/01/2039.
316773 CH 1 |FIFTH THIRD BANCORP. 514,075 | ...152.601 763,005 500,000 509,860 (102) | e | cerreveissnneriiri | 20008250 | s 8.051 04/02/2008. | 03/01/2038.
341081 FC 6 |FLORIDA POWER & LIGHT CO.......ccoovvvveeimrrrnnereieisssmnnreesssnnessesssssnnnsssesssneees | conveee | oo | weneeenee T [ et IFE | i 500,890 |...132.677 663,385 500,000 500,712 28 [ v | covsreeennensnnennnens | 005,690 | 1 5.679 02/17/2010. | 03/01/2040.
36962G 4B 7 | GENERAL ELECTRIC CAPITAL CORPORATION 664,350 | ...143.996 719,980 500,000 633,540 (3,593) | cvvevrererrerrirens | ceerrerseeeinseniiiens | 8875 [ s 4.837 08/17/2012. | 01/10/2039.
375558  BA 0 | GILEAD SCIENCES INC......ccooommrrimerrirenriineniissneeinssnsssessinsessissssssssssnssinens | wovneee | oo | cvnen 1,2 | et IFE s 539,885 |...111.043 555,215 500,000 539,697 (188) [ vooerrverrerriernes | crvvrerriicnnrriinennes | c0eern 4500 | s 4.012 09/28/2017. | 02/01/2045.
38141E N4 7 | GOLDMAN SACHS GROUP INC 535,765 | ...112.271 561,355 500,000 529,782 (TB6) | ...oovvvvevvrrrrrries | cerevviiisssnnniiiiins | 00025500 | s 5.042 03/11/2013. | 03/15/2039.
39121 AE 0 |GREAT RIVER ENERGY.......cccooommmrriiimmnrmreeiiisssnenseessssnnesssssssssnesssssssnensssssnnns | eovnes | oo | covmmeeeen ] | e TFE [ i 440,680 |...118.028 590,140 500,000 446,182 (10,092) [ oo | e | 8.254 | L 8.306 04/17/2009. | 07/01/2038.
406216 AH 4 |HALLIBURTON COMPANY 591,250 |...117.527 587,635 500,000 515,364 (8,142) | covvveveerrvcines [ i | 28750 | i 7.625 10/16/2001. | 02/15/2021.
41652P AB 5 [HARTFORD HEALTHCARE CORP........ccccconmerriimmriimnmnriinsnririnssisessiissssiinsnnns | coniees | oo [ evvnen T | it IFE | s 550,470 |..123.197 615,985 500,000 547,728 (813) | oo | cerevviirisnneeniii | 20005746 | 5.083 12/03/2015. | 04/01/2044.
42307T  AG 3 | KRAFT HEINZ FOODS CO......coovvmeriisrrriinerriresiiiseniissnsssssenssssesssssessssnnennss | conenes | oo | evvvvvneen] | ain@FE [ i 490,000 | ...126.625 633,125 500,000 494,268 303 [ oo | e | 008,750 6.876 04/13/2006. | 03/15/2032.
428236 BR 3 |HPINC .491,743 | ..106.854 534,270 500,000 492,942 186 | covvveeerecreerei [ e | 208,000 [ Lo 6.114 07/10/2013. | 09/15/2041.
431116 AC 6 |HIGHMARK INC . .528,220 | ..114.704 573,520 500,000 523,160 (822) | oo | e | 20008125 | 5.762 03/15/2012. | 05/15/2041.
437076 AS 1 |HOME DEPOT INC.......coomrviierriicniiseniicnnneiisensissssissssisssssssssssssensssssssssssns | coneees | oo | cvviveeen] | el IFE i 444375 | ..135.226 676,130 500,000 463,894 963 | oo | e | 00875 [ L 6.545 07/12/2007. | 12/16/2036.
456866 AG 7 |INGERSOLL-RAND COMPANY 604,680 |...118.949 594,745 500,000 520,499 (4,672) .7.681 10/18/2001. | 08/15/2021.
459200 AG 6 |INTERNATIONAL BUSINESS MACHINES CORPORATION 502,775 |...111.150 555,750 500,000 500,287 (45) | e | e | 008375 | s 8.341 08/09/1994. | 11/01/2019.
46625H HF 0 | JPMORGAN CHASE & CO 612,699 | ...137.496 687,480 500,000 590,602 (2,495) | covvovererecrrines | ceerriesneeinneeeiines | 208400 | oo 4.975 06/20/2012. | 05/15/2038.
500255 AN 4 |KOHL'S CORPORATION .460,825 | ...102.498 512,490 500,000 477,139 896 6.480 05/02/2006. | 01/15/2033.
500472 AC 9 | KONINKLIJKE PHILIPS ELECTRONICS NV ..626,875 |...138.251 691,255 500,000 586,836 (2,276) | cvvorevvrerrrvrinens [ everrssrissrisniinns | 00008875 | s 5.446 03/28/2012. | 03/11/2038.
524908 R4 4 |LEHMAN BROTHERS HOLDINGS INC 498,750 1 500,000 1 07/18/2007. | 07/17/2037.
534187  AX 7 |LINCOLN NATIONAL CORP...........cccommmmmmrrmirmmnmmmmreesssnnenneesssssensssssssnseesssssssnes | covneee | oo | seeeeenee | e FE | i 612,700 |..109.174 545,870 500,000 523,150 (14,420) [ ..o | v | 8,750 | 5.492 12/21/2011.| 07/01/2019.
539830 AU 3 |LOCKHEED MARTIN CORP..........ccccoommmmmmrvrimmmmnrnereeisencnesneesmssenssssssssseesssssssens | coneeee | oo | seneeenee T [ eeeeFE | i 584,560 | ...122.064 610,320 500,000 571,258 (1,868) | covvveeererrrvrie [ o | 2005500 | i 4472 05/17/2013. | 11/15/2039.
540424 AP 3 |LOEWS CORP ..492,000 | ...124.300 621,500 500,000 493,368 247 | oo | e | 08000 [ oo 6.126 06/16/2010. | 02/01/2035.
548661 CL 9 |LOWE'S COMPANIES INC . .509,531 | ..125.123 625,615 500,000 506,922 (154) | oo | cevevviiisssenniii | 20025800 | s 5.679 02/17/2010. | 10/15/2036.
54909W  AB 4 |LOYOLA UNIVERSITY CHICAGO.......ccoomvvveiirmmmmmmreeirisnsrnereessnsneessisssssnessssniens | eeveeee | oo [ eovvennen | el TFE | s 469,360 |...101.303 506,515 500,000 473,096 550 [ covvrmerrreerinnens | covsrnerenennsnnenenens | e 4.626 | 5.010 01/16/2014. | 07/01/2042.
56509T CJ 1 |WILLIAMS HOLDINGS OF DELAWARE INC 300,000 |...106.375 319,125 300,000 300,000 | coveevrrereeeninneneee | cesreeereesnsnenenennns | eeveeesnnnenesesss | eeennnnenseeinnnens | 208720 | s 8.720 08/05/1992. | 08/11/2022.
58013M EC 4 | MCDONALDS CORPORATION........cccooiimmrriimmniiinnriiinnnsiieessisessiessssssissnssenns | eovieee | oo | conevieens | el FE [ i, 520,325 |...134.212 671,060 500,000 514,533 (318) | v | cerreriiirerererii | 00008300 | 6.046 04/29/2009. | 10/15/2037.
59023V AA 8 | BANK OF AMERICA CORP.......cccooimmriimmnnrinnnriisnnesnessisessissensisssssssesssnes | coneees | oo | evvivvneen] | ain@FE [ i 505,850 | ...149.737 748,685 500,000 504,155 (13) [ oo | s | e 7750 | e, 7.669 05/09/2008. | 05/14/2038.
59156R  AY 4 |METLIFE INC ..522,500 | ...129.906 649,530 500,000 517,926 (342) | oo | e | 005875 | 5.597 05/25/2011. | 02/06/2041.
605417  BY 9 | MISSISSIPPI POWER CO . .A474,050 | ...100.143 500,715 500,000 477,541 517 | oeeerrevireeeens | v | 7500 | 5.077 10/07/2013. | 10/15/2041.
611688 AA 0 | MONSANTO FINANCE CANADA CO........occcommmmmmmrviemmmnnnneniemmsnenssesmssneessissnnnes | ovveee | oo | seneeeven [ et IFE | i 501,250 |...118.112 590,560 500,000 500,918 (5) [ e | cerveveiiissennsniinns | 200005500 | s 5.484 06/15/2010. | 07/30/2035.
617482 V9 2 |MORGAN STANLEY 573,404 |..138.924 694,620 500,000 561,865 (1,157) | covoervrerrsvrinens [ everrssrisseiseenns | 0008375 | s 5.455 10/03/2012. | 07/24/2042.
637432 CT 0 | NATIONAL RURAL UTILITIES COOPERATIVE FINANCE CORPO 1| AFE | 489,669 |...145.918 729,590 500,000 493,482 329 [ | ovnrrerenensnnenenens | 08,0000 | 8.157 04/14/2009. | 03/01/2032.
645767 AW 4 | VERIZON NEW JERSEY INC 557,300 |...131.822 659,110 500,000 534,659 (1770) | coveveeecervviine [ o | 207850 | i 6.981 08/06/2009. | 11/15/2029.
655664 AL 4 |NORDSTROM INC ..114.018 570,090 500,000 500,713 6 6.987 02/13/2008. | 01/15/2038.
670346 AH 8 |NUCOR CORP ..133.788 668,940 500,000 559,461 (1,604) | covvvverreerrrrin [ e | 208400 | e, 5417 08/15/2013. | 12/01/2037.
677052 AA 0 | OGLETHORPE POWER CORP. ...118.459 592,295 500,000 516,579 (340) | v | e [ 008375 | s 5.127 08/20/2013. | 11/01/2040.
67740Q AG 1 | OHIO NATIONAL FINANCIAL SERVICES ..122.876 614,380 500,000 547,893 (2,323) 5.596 10/19/2011.| 05/01/2031.
68389X AE 5 | ORACLE CORP . ...140.709 703,545 500,000 522,485 (493) | oooervvvrreerreries | cereeriisseeenreniin | 20008500 | 6.110 04/27/2009. | 04/15/2038.
693506 AQ 0 |PPGINDUSTRIES INC 599,580 |...118.719 593,595 500,000 517,461 (4,356) | ..oooorrirenriiies | e | 209,000 [ oo 7.789 . 10/03/2001. | 05/01/2021.
694476  AA 0 | PACIFIC LIFE INSURANCE COMPANY........ccoomrvummmrmimmeniisensisnreisnressnenssnnes [ wovneee | oo | cvverirens | e 2FE [ v 486,570 | ...128.059 640,295 500,000 490,869 387 | s [ v | 008,600 | L.l 6.791 [MS...... 9,717 02/04/2010. | 09/15/2033.
717081 CY 7 |PFIZERINC....cooooiirieeiissirreiiissssrnieisssssnssssissssnnsssssssssssssssssssssssssssssssnsssssssnss | coveees | oo | seneeenen T [ et IFE | i 563,750 | ...153.243 766,215 500,000 546,569 (953) | s | cervereiissnnneiiiin [ 07200 | 6.392 |[MS...... | oo 10,600 05/27/2009. | 03/15/2039.
718154 CF 2 |ALTRIA GROUP INC 531,700 | ...128.945 644,725 500,000 511,703 (860) | ..ecvvvveeererrrries | cerveriiiieeenneiirins | e 7750 | 7.390 | oo | i 17,868 11/16/2001. | 01/15/2027.
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SCHEDULE D - PART 1

ng-Term BONDS Owned December 31 of Current Year

Showing all Lo
7

€0l

1 2 Fair Value 10 11 Change in Book/Adjusted Carrying Value Dates
8 9 13 14 15 16 21 22
Current Year's
Unrealized Other-Than- | Total Foreign Stated
Rate Used Current Year's | Temporary Exchange Contractual
to Obtain Book/Adjusted (Amortization) /| Impairment Change in Maturity
CUSIP Identification Description Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rate of Acquired Date
743674  AY 9 | PROTECTIVE LIFE CORP.....cccoovverrmrirerieriserinssessnssssssssisssnisssssssessssssssssssssess | svrene | G| vovnerinen | it 2FE | i 641,320 |...150.241 751,205 500,000 616,236 (2,325) | covorrvrerrsnrinens [ e | e 8.450 08/02/2012. | 10/15/2039.
751277 AR 5 |NESTLE PURINA PETCARE CO. 430,908 |...120.070 480,280 400,000 406,058 [CCICT0 ) [OOSR IO 8.125 10/06/1993. | 02/01/2023.
78409V  AB 0 | S&P GLOBAL INC.......cooorereesrressssssesisssssssssssssssesssssssssssssssssssssssssssssssssssssss | soneens | oo | evvsieseei] | eie@FE [ oo 471,935 |...133.901 669,505 500,000 480,794 496 | oo [ e | e 6.550 02/26/2008. | 11/15/2037.
822582 AD 4 | SHELL INTERNATIONAL FINANCE BV..........cconmmmrrrviimmmnnnrreinsmsnnnssissmnnnneenins | ovveee | G wonrvcc T [ ettt AIFE | i 631,510 |...139.311 696,555 500,000 623,692 (BLA75) | covveeereeneeeines | veeerirseeeisesiins [ e 6.375 04/07/2016. | 12/15/2038.
824348 AL 0 | SHERWIN-WILLIAMS COMPANY (THE) ..126.705 633,525 500,000 526,313 (2,018) [ covoeverererriienis | cverrieriseiesisenienns | e 7.375 05/08/2007. | 02/01/2027.
828807 CE 5 | SIMON PROPERTY GROUP LP . . ..139.372 696,860 500,000 509,871 [LC10) ) SOOI IFPORPORRRROO IO 6.750 03/10/2010. | 02/01/2040.
87612E AU 0 | TARGET CORP.....ccocoomrrviiiisirrrriiiisssrneneiissssnnssssesssnesssssssssnnssssesssssessssessssnnenns | soneeee | oo [ eovvennens | e TFE | s 493,750 |...145.866 729,330 500,000 495,626 L [OOSR ORI BV 7.000 09/25/2008. | 01/15/2038.
879240 AQ 2 | COMCAST CABLE COMMUNICATIONS LLC 324,426 | ..129.295 387,885 300,000 304,098 (656) ...10.125 10/29/1992. | 04/15/2022.
88ESC5 AF 1 |Times Mirror Co 487,593 500,000 | covooueriircniiinnriiinnes | cerviisesiiinesiinnnins | e | e | s | o 6.610 06/14/2016. | 09/15/2027.
89352L AG 5 | TRANSCANADA PIPELINES LIMITED........ccovemmremerierinmrisnerneesmsnssssnsssesssnes | evvene | oo | wornerinend [ s TFE | s 532,285 |...135.784 678,920 500,000 518,327 (LA RN S 7.700 08/14/2008. | 06/15/2029.
89420G AE 9 | TRAVELERS PROPERTY CASUALTY CORP. . 131.716 658,580 500,000 536,290 (1,429) | covvvoeeesereines | e [ e 6.375 06/22/2010. | 03/15/2033.
898384 AA 0 | TRUSTEES OF UNION COLLEGE ..120.463 602,315 500,000 514,630 (280) | v | e | e 5.450 02/20/2014. | 11/15/2043.
90131H AS 4 |21ST CENTURY FOX AMERICA INC ..126.573 632,865 500,000 513,407 (R 7)) SRR RS O 8.875 11/20/1995. | 04/26/2023.
906548 CH 3 | UNION ELECTRIC CO ...164.439 822,195 500,000 626,193 (2,729) . 09/15/2009. | 03/15/2039.
91324P  AX 0 |UNITEDHEALTH GROUP INC ...139.488 697,440 500,000 478,940 528 | covooereeeenrines | seeeernesreiesnninens | e 6.500 04/10/2008. | 06/15/2037.
918204 AT 5 |VFCORP ...134.989 674,945 500,000 476,349 B10 [ oo [ e | e 6.450 07/14/2008. | 11/01/2037.
929160 AG 4 | VULCAN MATERIALS CO. ..134.934 674,670 500,000 515,397 (313) . 02/06/2008. | 11/30/2037.
92976G  AJ 0 |WELLS FARGO BANK NA 529,730 | ...139.380 696,900 500,000 521,984 (524) | coovvvvvveeeeerernes | ceereriinssnenesiinn | oo 6.600 03/24/2010. | 01/15/2038.
929903 AM 4 | WELLS FARGO BANK NA 532,445 |...119.598 597,990 500,000 526,509 (89B) [ .ovvvvvrnnrrerrernns [ wrvemereiseeesieenies | e 5.500 07/23/2013. | 08/01/2035.
94973V AH 0 | ANTHEM INC......oooiiiirrriiisnrnneiisssseensniessssnnesssssssssnesssssssssssssssssssnessssssnnnes | coneeee | oo [ eovseornensd | iei@FE | s 437,000 |...125.815 629,075 500,000 458,927 1,288 | coooevvereerinnnns | ceveeneneiisesninnees | e 5.950 05/07/2008. | 12/15/2034.
94973V BF 3 | ANTHEM INC.....cooooiiiciriieiiisnncnsiissssenneeiessssnnessssssssssnssssssssssssssssssssnssssssssnsnens | soneeee | oo [ eoveennens | 2FE | s 587,225 |...116.614 583,070 500,000 587,129 ((CLG) ) RO ISR I 5.100 12/07/2017.| 01/15/2044.
960402 AS 4 |CBS CORP 541,500 | ...120.586 602,930 500,000 512,353 (1,636) | .ovoeeniesiniiinns [ [ e 7.875 10/05/2001. | 09/01/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...............ccccciiisirriviciissiiiiicissssisi s | e 55,193,060 XXX | 64,226,416 51,300,000 52,855,979 (V) (125,712) | oo (0 0] XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)..........cc.rrrwesrrreriiresinsineisssnisssssssssssessesessssnsssssssssssssssssssssssessssssssssseees | cosssssesaas 55,193,060 XXX [ 64,226,416 51,300,000 52,855,979 () (125,712) 0 0] XXX XXX XXX
Totals
7799999.  Total - ISSUET OBlGALIONS. .........uereveeeiririiee s | oo 73,809,389 XXX [ 84,117,537 | .ccoovvreee. 69,190,000 | ............ 71,360,657 | .oooovvriiisiiiin 0 [ (172,260) | ...oooocvviiennnen (0 0 XXX XXX XXX
7899999. Total - Residential Mortgage-Backed Securities 7 XXX 6 6 0 0 0 0 0 XXX XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities 632,500 XXX 695,950 500,000 621,988 0 (2,770) 0 0] XXX XXX XXX
8399999,  Grand TOtAl - BONGS..............oovueereerererieecesieeeeeeeeeeeeeessvieeess s esseeesseessssssssssisseesssessssssessssssessissssssnnsssssesssasssssssssensns | coreessiiies 74,441,896 XXX [ 84,813493 | ......c..... 69,690,006 | ............ 71,982,645 | oo 0 [ (175,030) 0 0] XXX XXX XXX
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SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
Current Year's
F Rate per Unrealized Other-Than- Total Foreign
or Share Used Amount Nonadmitted |  Valuation | Current Year's| Temporary Total Change in Exchange NAIC
ei| Numberof |ParValue per| Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B/A.C.V. Change in Desig- Date
CUSIP Identification Description Code |gn Shares Share Share Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) | Accretion Recognized (15+16-17) B/AC.V. nation | Acquired

NONE
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
Current Year's
F Rate per Other-Than- NAIC
or Share Used to Nonadmitted Unrealized Temporary Total Change in Total Foreign Market
ei Book/Adjusted Obtain Fair Amount Received Declared but Valuation Increase Impairment BJ/A.CV. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) in B/A.C.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
026874 15 6 | AMERICAN INTERNATION GRP EQY WARRANT........coostrermermmmmenrisesresssesessseenes | e 13.000 236 236 (69) (69) L | 09/10/2008.
026874 78 4 | AMERICAN INTERNATIONAL GROUP ORD........ccocvummrirerrresenrsssisssesessssssnessnes | vernenes 25.000 1,490 1,490 30,020 32 (143) (143) L | 07/02/2009.
149123 10 1 | CATERPILLAR ORD......coooumiriumreimmresicsssiesssissesssssensssesssssesssssessssssesssssssssssnes | soseeees 500.000 78,790 78,790 34,450 1,550 32,420 32,420 L | 08/19/2008.
166764 10 0 | CHEVRON ORD......ccovurmeirimmresmmerssseesssseesssssesssssessssssssssessssssssssssssessssessssssssssssns | soveeees 500.000 62,595 62,595 30,720 2,160 3,745 3,745 L | 02/28/2005.
247361 70 2 |DELTAAIR LINES ORD.......ccostirurumrremmmerimmeeesssssesssssssssesesssesessssssssssssssssesssssesess | seonees 2,963.000 165,928 165,928 126,490 3,007 20,178 20,178 L | 01/15/2013.
26441C 20 4 | DUKE ENERGY ORD.......cocomirimirimininiesieesesisesissssssesssesssessssssssssssssssesssesssssssnnes | sessenes 870.000 73,176 73,176 41,399 3,036 5,646 5,646 L | 07/23/2003.
369604 10 3 | GENERAL ELECTRIC ORD........oommiiviurriimmrresrensiiissiisesesssessssesssssssssssssssssssness | seenens 17,450 28,700 960 (14,150) (14,150) L | 10/23/2003.
46625H 10 0 [ JPMORGAN CHASE ORD.......coceruimmrrimmreimmseesssessssssssssessssssessssnsssssssssssssssssssns. | sosssnns . 173,671 75,588 3,313 33,536 33,536 L | 07/01/2004.
493267 10 8 | KEYCORP ORD.....oiivuuureimeeessesesssessisseesisssesssssessssesssssssssssssssssssssssssssssssssssenas. | seonees B 1,120.000 22,590 22,590 402 426 2,128 2,128 L | 03/06/1998.
49456B 10 1 | KINDER MORGAN ORD......c.oovrirrirrimriinisessesesssssssssssssssssesssesssssssssssssssseses | sessenes 2,000.000 36,140 36,140 26,220 1,000 (5,280) (5,280) L | 01/19/2016.
742718 10 9 |PROCTER & GAMBLE ORD.........covtriirieerriresisesisssisssssesssssssssssssssssssessssssses | sereses 800.000 73,504 73,504 7,939 2,191 6,240 6,240 L | 06/25/1991.
88579Y 10 1 | BM ORD.....ciuuuuireesscimissssnesssresssssesesssssse s st ssnssssnseans | senees 400.000 94,148 235.370 94,148 31,308 1,880 22,720 22,720 L | 11/23/2005.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 799,717 XXX 799,717 433,236 0 19,555 106,970 0 106,970 0 XXX XXX
Common Stocks - Mutual Funds
92204A 50 4 |VANGUARD HEALTH CARE ETF......cccoimiiiiriinnmisnisssnsssssssssssnsssssssssssesessesssssnssnns | osseees l | ............ 1,000.000 | ..oovvivrrins 154,140 | ........ 154.140 154,140 117,479 2,023 27,370 27,370 L | 08/24/2015.
9299999. Total - Common Stocks - Mutual Funds. 154,140 XXX 154,140 117,479 0 2,023 27,370 0 27,370 0 XXX XXX
9799999. Total - Common Stock 953,857 XXX 953,857 550,715 0 21,578 134,340 0 134,340 0 XXX XXX
9899999. Total Common and Preferred Stock 953,857 XXX 953,857 550,715 0 21,578 134,340 0 134,340 0 XXX XXX

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

..0, the total $ value (included in Column 8) of all such issues $....
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SCHEDULE D - PART 3

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

CUSIP Identification

4

5

Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
912828 WL_O[ UNITED STATES TREASURY. | 05/09/2017......... | WILLIAM BLAIR & CO. 5,018,150 5,000,000 33,379
0599999. Total - Bonds - U.S. Government. 5,018,150 5,000,000 33,379
Bonds - U.S. Political Subdivisions of States
300281 KF 87 EVERGREEN PARK ILL | 01/25/2017......... | WILLIAM BLAIR & CO. 548,570 500,000 4,835
2499999. Total - Bonds - U.S. Political Subdivisions of States 548,570 500,000 4,835
Bonds - Industrial and Miscellaneous
00287Y  AS 8 |ABBVIE INC 10/16/2017......... WILLIAM BLAIR & CO. 556,840 500,000 10,053
020002 AU 5 |ALLSTATE CORP 08/01/2017......... Unknown 506,162 500,000 4,063
09062X AD 5 |BIOGEN INC. 12/04/2017....... WILLIAM BLAIR & CO 588,760 500,000 5,850
375558  BA 0 | GILEAD SCIENCES INC 09/28/2017......... WILLIAM BLAIR & CO. 539,885 500,000 3,813
41652P  AB 5 | HARTFORD HEALTHCARE CORP. 08/01/2017......... Unknown 548,541 500,000 7,103
94973V BF 3 |ANTHEM INC 12/07/2017......... WILLIAM BLAIR & CO. 587,225 500,000 10,342
3899999. Total - Bonds - Industrial and Miscellaneous 3,327,413 3,000,000 41,222
Bonds - Hybrid Securities
020002 AU 5 |ALLSTATE CORP 08/01/2017......... Unknown (506,162) (500,000) (4,063)
41652P  AB_ 5 | HARTFORD HEALTHCARE CORP. 08/01/2017......... Unknown (548,541) (500,000) (7,103)
4899999. Total - Bonds - Hybrid Securities. (1,054,703) (1,000,000) | ..o (11,165)
8399997. Total - Bonds - Part 3 7,839,430 7,500,000 68,271
8399999. Total - Bonds 7,839,430 7,500,000 68,271
9999999. Total - Bonds, Preferred and Common Stocks. 7,839,430 XXX 68,271
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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
11 12 13 14 15
F Current Bond
o Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change in| Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment B/AC.V. Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Political Subdivisions of States
167505 KH 8 | CHICAGO ILLBRD ED....ccoooovrrsvrirsvcsrrsins [ - ] 07/1172017. JWILLIAM BLAR & CO.cvvvvirices [ oo T 401,750 | ... 500,000 | ......... 488,940 489,928 141 141 490,069 | ..oosvrie | o (88,319) | ..o (88,319) | ......19,011 | 12/01/2039.
2499999, Total - Bonds - U.S. Political SUbdIVISIONS 0O SatES.........ocvvsvrssrrsiins et || 401,750 | .oovooee 500,000 | ........... 488,940 489,928 0 141 0 141 0 490,069 0| . (88,319) | ......... (88,319)] ....... 19,011 XXX
Bonds - U.S. Special R ue and Special A t
31340Y LT 4 [FHR36D - CMORMBS......ororrorrorsoorroe .| 12/16/2017. [ Paydown 263 230 268 ©) ) ) 264 264 04/15/2020.
416465 AM 4 |HARTFORD CONN STAD AUTH LEASE REV....... |.. [ 10/19/2017. | VARIOUS 208.308 500,000 500,000 500,000 0 500,000 (291,692)| ......(291,692) | .... 02/01/2042.
57587A EL 8 |MASSACHUSETTS ST HSG FIN AGY HSG REV.. | .. | 04/01/2017. [ Call @ 100.0......occcccovvvereecreorsrvessnirenes 130,000 130,000 133,250 132,987 (89) (89) 132,898 (2,898) | ..........(2,898) | . 12/01/2045.
3199999. Total - Bonds - U.S. Special Revenue and Special A 1t 338,571 |..... 630,230 .633,518 632,987 0 (90) 0 (90) 0 632,897 0| ...(294,326) | ...... (294,326) | ... XXX
Bonds - Industrial and Miscellaneous
001814 AR 3 [ANR PIPELINE COMPANY .....oococooooroorsoroe .. [ 12/05/2017. TWILLIAM BLAIR & CO...orsccoooororror 373,335 300,000 315,342 302,561 (349) (349) 302212 | oo L 71123 | 71123 | . 31,763 | 11/01/2021.
141784 DK 1 |CARGILL INC | 05/26/2017. | Call @ 100.0............. 500,000 500,000 539,800 G T N (1,479) (1,479) 507,326 | covvceesrors | e (7,326) | oo (7,326) | ... 75,167 | 03/06/2019.
71644E  AB 8 [SUNCOR ENERGY INC......ooovorcrrsreesscrssnsree .| 11/29/2017. | WILLIAM BLAIR & CO.. . 368,046 300,000 313,710 300,078 52 52 300,130 | .coovvcericcens | o 67,916 | ......... 67,916 | ....... 31,296 | 10/15/2021.
814120 AC 5 |SECURITY BENEFIT LIFE INSURANCE .| 09/01/2017. | SECURITY BENEFIT LIFE INSURANCE
COMPANY COMPANY e [ 574435 | v (535,000) 599,896 575,256 (821) (821) 574,435 0]....19,929 | 10/01/2033.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS....o...esvssvvssssssssssssssssssns st || RSN ETS — 565,000 | ........ 1,768,748 | ..oocc... 1,686,700 0 (2,598) 0 (2,598) [\ 1,684,102 | 1o 0..131,714 | ... 131,714 | ...158,154 | XXX
8399997. T0tal - BONAS = PAM 4t ssssssisesss s | 2,556,138 | ........ 1,695,230 2,891,205 2,809,615 0 (2,547) 0 (2,547) 0 2,807,068 0 {...(250,931)] ....... (250,931)] .....209,783 XXX
8399999. ] P 2,556,138 | ........ 1,695,230 2,891,205 2,809,615 0 (2,547) 0 (2,547) 0 2,807,068 0 | ...(250,931)| ......(250,931) | ....209,783 | XXX
Common Stocks - Industrial and Miscellaneous
013817 50 7 |ARCONIC ORD .. | 03/23/2017. | WILLIAM BLAIR & CO.. 1333.000 8851 XXX | 20,456 | voovoerrrrrnd 6,174 20,456 XXX
013872 10 6 |ALCOA ORD .. | 03/23/2017. | WILLIAM BLAIR & CO.. 111.000 3722 XXX 7467 3117 7467 XXX
459200 10 1 |INTERNATIONAL BUSINESS MACHINES OROD.... |.. | 10/24/2017.| SIDCO/TG INC. 600,000 95,647 XXX 9.348 99,504 9,348 XXX
9099999. Total - Common Stocks - Industrial and MISCEHANEOUS.....................cccuums i | 108,220 XXX 37271 | oo, 108,885 0 37,271 0 XXX
Common Stocks - Mutual Funds
92204A 702 [VANGUARD INFORMATION TECHNOLOGY ETF [..] 10/24/2017. [SIDCONTG INC.....ccrrcrctres [ 1,900.000 | ... 299,357 XXX [ 158,515 | v 230,850 |.......(72,335) 158,515 | oo | 140,842 | ....... 140,842 XXX
9299999 Total - Common Stocks - MU FUNGS.......covvesvvssvsssssissssssssssssssisess avisesissssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | 299,357 XXX [ 158,515 | .ovoen 230,850 |...... (72,335) 0 158,515 0]...140,842 | ....... 140,842 XXX
9799997. Total - Common Stocks - Part 4 407,577 XXX .195,786 339,735 |.....(143,949) 0 195,786 0 ..211,790 |....... 211,790 XXX
9799999. Total - Common Stocks 407,577 XXX 195,786 339,735 | .....(143,949) 0 195,786 0]..211,790 |....... 211,790 XXX
9899999, Total - Preferred and COMMON StOCKS.......vsvvsvssssvsssssissssisssissisis vt | 407,577 XXX e 195,786 | .ovvovne 339,735 |.....(143,949) 0 195,786 0] ...211,790 |....... 211,790 XXX
9999999. Total - Bonds, Preferred and COMMON StOCKS.......oocovvrssrrsvrsvrssiins v || 2,963,714 XXX | 3,086,992 | .......... 3,149,350 |...... (143,949) 0 3,002,855 0. (39,140) | ........ (39,140) | .....214,700 XXX
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Sch.D -Pt. 5
NONE

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

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

E15, E16
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SCHEDULE DA - PART 1

ed December 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Own
5 6 7

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 1 14 15 16 17 18 19
. 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
Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion Recognized B./A.C.V. Par Value Actual Cost Notin Default | Accrued | Rateof | Rateof | Paid | During Year Interest
U.S. Government Bonds - Issuer Obligations
UNITED STATES TREASURY........ooiiirrriiieisinrreiieissnressesssssssssssesssnnsnss | sereeseeens . | 10/23/2017. | WILLIAM BLAIR & CO. 01/25/2018. 6,981,421 | oveocrviiecrnins [ e | e | e | e 7,000,000 6,981,421 | oovooerriens [ v | e | e 1.067 [N/A.....
First American Government Obligation Fund.............ccoceevoeieeienieienicieen | v .| 06/29/2012. | William Blair & Co 01/01/2018. 2,764,255 2,764,255 2,764,255 | .o e | e i [
0199999. U.S. Government Bonds - Issuer Obligation 9,745,676 0 0 0 0 9,764,255 9,745,676 0 0 XXX XXX XXX
0599999. Total - U.S. Government Bonds. 9,745,676 0 0 0 0 9,764,255 9,745,676 0 0] XXX XXX XXX
Total Bonds
7799999. Subtotals - Issuer Obligation 9,745,676 0 0 0 0 9,764,255 9,745,676 0 0] XXX XXX XXX
8399999. Subtotals - Bonds 9,745,676 0 0 0 0 9,764,255 9,745,676 0 0] XXX XXX XXX
9199999. Total - Short-Term Investment 9,745,676 0 0 0 0 XXX....oo.... 9,745,676 0 0 XXX XXX XXX
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Sch. DB -Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25
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Alliance Of Transylvanian Saxons

SCHEDULE E - PART 1 - CASH

1 3 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Key Bank - Checking 127 Public Square Cleveland, Ohio 44114 2,464,538 | XXX
Key Bank - Reward Checking 127 Public Square Cleveland, Ohio 44114 - 173,563 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 2,638,101 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 2,638,101 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX —— .4
0599999. Total Cash XXX XXX 0 0 2,638,126 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January 293,492 | 4. April 70,522 | 7. July. 125,948 | 10. October. 1,974,615

2. February. 245,655 | 5. May 93,598 |8. August 106,496 |11. November. 2,277,561

3. March 439,319 | 6. June 205,948 |9. September. 211,462 [12. December. 2,638,101

E26
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Sch. E - Pt. 2
NONE

Sch.E -Pt. 3
NONE

E27, E28
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