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Annual Statement for the year 2017 of the HARLEYSV"_LE LlFE INSURANCE COMPANY
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. r@@SUIY SECUMHES.......vvureerereireiieiieiseisseiseiseeseeseeseeissssessessssssssiens | eessnesnnees TAT9,787 | oo 1.9 | TATT8T | oo | e TAT9,787 | oo 1.9
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES........cvrrererrirnerrereeenssnssssssseesses | sresesssssssssssssssssessenes | sonsseseneens 0.0 [ e | e | e (0 [ 0.0
1.22 Issued by U.S. government sponsored agencCi€s............eevererrerreeriens | covvvireiennns 596,099 | ............. 0.2 | oo 596,099 | ..o | e 596,099 | .....c....... 0.2
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....rvvvveiiieiieieiese et snsenseses | esesssssssessesessnsensens | ervessssenns 0.0 [ | e | e (01 IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations...............ccccovvevees | covvrne 14,162,897 | ............. 3.6 | 14,162,897 | ..o | e 14,162,897 | ............. 3.6
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations 22,944,605 22,944,605 22,944,605
1.43 Revenue and assessment obligations.............cccceeviereieeeieiesieeenees | eveevenns 22,805,723 22,805,723 22,805,723
1.44 Industrial development and similar obligations.............ccccevveeerieicciiiens | eeververesisieienienns | crvereereeend0L0 | [ e | e 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccocveverereeneeiesesiesiesieies | ceveeresisssssesesssssesiens | ceveesensenns 0.0 [ oo e | e (0 [ A 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.............coocvmiiniivniiones | vovireiennee 2,295241 | ............. 06 | oo 2,295,241 | ..o | s 2,295241 | ............. 0.6
1513 AlLOtNE ..ottt stess s sssensns | svsessssesssessnsssssnnsans | sssessesenes 0.0 [ [ e | e 0 [ oo 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........ccccooee | covvennn. 17,504,252 | ............. 45 | ... 17,504,252 | ..o | eevevreninnens 17,504,252 | ..o 4.5
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiN€ 1.5271.........cuvieirieeieieesseieieis | oo | cveesssnnens 0.0 [ oo | e | e (01 IO 0.0
1,523 All OtNEI....oeveieeeiice ettt snsssssensns | sressanennes 7,645,393 | ............. 2.0 | v 7,645,393 | ..ooorereeeinnreins | e 7,645,393 | ......oo.e.. 2.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). ...ttt sntsnts | eeseens 260,438,962 | ........... 66.7 | ........ 260,438,962 | .....ovvnrrnrineineiene | e 260,438,962
2.2 Unaffiliated non-U.S. securities (including Canada 13,697,216 13,697,216 |.... .13,697,216
2.3 Affiliated SECUMLIES. ......cverreeereecriecieieieeeieessseessessisenesssnissesenesssssnenes | envnsnennensessssnnenneninns | erveenennnens0000 | [ | s 0
3. Equity interests:
3.1 Investments in MULUAI FUNDS.........coviiinineeeereesieneens | crnrineienssneensses | e 0.0 [ v e | s (V1 IO 0.0
3.2 Preferred stocks:
321 AFFIEEE. ... oottt | sbesieeisei e | i 0.0 [ [ e | e (I 0.0
3.22 UNGfiliALEA. ... .eeereereeeeeei ettt et nsenes | eesseeenesseesensnssessanes | eeseseenens 0.0 [ o [ ererressnniessnineenes | e eneenes 0 [ oo 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIIEA. ...ttt ns | entene sttt entenis | eeseseenea 0.0 [ o [ e | e [V IO 0.0
3.32 UNAfilIAtEA. ..ot snsssiees | b | i 0.0 [ oo [ e | e (I 0.0
3.4 Other equity securities:
341 AFFIBEE. ..ottt | sbeniees e | i 0.0 [ oo e | s 0 [ oo 0.0
342 UNGFIlIALE. ...ttt ensseees | ceeetees e | e 0.0 [ oo [ e | e 0 [ o 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEE. ... veoveoeee ettt | sttt | e 0.0 [ oo [ et | e [V [ 0.0
3.52 UNAffiliAteA.......veereeeirierieieiiesirris sttt sssenes | sessssssssesssnssssessanss | sessesseneas 0.0 [ oo e | s 0 [ oo 0.0

© o N o

. Total invested assets

Mortgage loans:

4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties.........c.veuerrrrreernrenensiesineeisssseseessssenes
4.4 Multifamily residential properties.
4.5 COMMETCIAl I08NS.........ooverireirrrirriseeesississes e ssess st ess st essssssessessenenns
4.6 Mezzanine real estate 10aNS...........coeuiirieniieiniieie e
Real estate investments:

5.1 Property occupied by COMPANY........cccovviieieiiieieieesieesessese s
5.2 Property held for production of income (including §.......... 0 of

property acquired in satisfaction of debt)............cccocoviviereinisiieeseeie e
Property held for sale (including $......... 0 property acquired in

satisfaction of debt).........ccoeeiiiieecc
CONFACE I0BNS.......oocereeerceceei ettt essnena
DEMIVALIVES.......oeiiriiieiset bbb

53

Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...

. Cash, cash equivalents and short-term investments............coccoevvenenennininineinnenns
. Other invested assets
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Annual Statement for the year 2017 of the HARLEYSV"_LE LlFE INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens
2. Costof acquired:

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

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

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

4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen

5. Deduct amounts received on disposals, Part 3, Column 15...........cccooeee..... I .. ‘ R B s
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt st s bbbttt aen
6.2 Totals, Part 3, COIUMN 13, ...ttt ren

7. Deduct current year's other-than-temporary impairment recognized:
7. Totals, Part 1, COIUMN 12, ...ttt sttt ren
7.2 Totals, Part 3, COIUMN 10.......c.oieieririeiieisisie st sesssssss sttt sss sttt s s stnn

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt ettt ten
8.2 Totals, Part 3, COIUMN 9.ttt en

9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMILEEA GMOUNLS...........cccoeveieeiciiisiteieeeteee ettt bbbt bbb bbb s s bbb s b s s b e et s e bbb et b b s bes b s st ense st

11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s

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

4. ACCIUAL OF QISCOUNL. ...ttt ettt 888842 £ £ £ e84 E 2R b bR £ E e s bbbt
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbb

© ® N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R

15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann
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Annual Statement for the year 2017 of the HARLEYSV"_LE LlFE INSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

2. Cost of acquired:

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

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

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et 0

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

5. Unrealized valuation increase (decrease):

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

6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 0
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 374,676,898
2. Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7..........c.cuuiuiieicicisie ettt bbbttt s bbb ettt bbb se bt 47,351,652
3. ACCIUAL OF QISCOUNL. ..ottt ettt s st tebseseb a2 s 444 s bbb s e b4 b s s bbb s s s bbb s bbb s st ns st 709,634
4. Unrealized valuation increase (decrease):
A0 PAM T, COIUMN 121ttt bbb
4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st
4.3 Part2, SECtON 2, COIUMN 13........ itk
44 Partd, COIUMN Tttt 0
5. Total gain (Ioss) 0n disposals, Part 4, COIUMN 19..........c.iiiicice ettt bbb bbbt bbbt s bR b bbb et se bbbt 551,220
6. Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7..........c ittt bbbt 53,246,236
7. Deduct amOrtiZation Of PIEMIUM..........cc.ciiuiieiiee ettt ettt s bbb bbb bbb s s bbb a bR s bbb s bbb bR bbb s bbb es bbb en s enbas 472,993
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R 0
10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 369,570,175
11, Deduct total NONAAMIIE @MOUNES.............cviriririiieriereieeit s8R
12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 369,570,175
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Annual Statement for the year 2017 of the HARLEYSV"_LE LlFE INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ovuvevmerervces | crvrvvveverincrinnns 17,644,925 | oo, 17,975,018 | ovvvocvecrins 17,428,730 | oovvvcvecrriens 17,767,018
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TotalS...oerrseesnises | v 17,644,925 | .o 17,975,018 | oo 17,428,730 | oo 17,767,018
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ieieceeiceiiiessicees | v 14,162,897 | oo 14,931,034 | .o 14,276,236 | ..oooverinnnn 14,055,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooereereieiereceieieeees | e 22,944,605 | ..ccovverea. 24,661,406 | ..o 22,951,341 | oo 22,940,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... ...33,036,177 ...34,796,481 ...32,927,944 ...32,983,318
Industrial and Miscellaneous, SVO Identified 8. United States .268,084,355 .273,589,535 .268,565,875 .266,420,309
Funds and Hybrid Securities (Unaffiliated) 9. Canada ....500,000 ....505,405 ....500,000 ....500,000
10. Other Countries ...13,197,216 ...13,395,401 ...13,275,471 ...12,966,000
11. Totals......ccoocoe. 281,781,571 .287,490,341 .282,341,346 279,886,309
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS.......coueerseeesssrnnsne | covveenireieiennes 369,570,175 | ...oovvvvvencnenns 379,854,280 | ...cocoocrvriiinnns 369,925,597 | ...ooovvireierinnns 367,631,645
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. UNIEA SEALES. ..veouverreerrirees | roreererenneeiseesnsesnssnesnseinne | cesseessssssssssesssssseessssssssenses | onesssessssessnessssnssssnssssnsesns
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StoCkS.......oevrrssmsssssnnns | v 0 [ s 0 [ s 0
27. Total Bonds and Stocks...... | ....ccccouevuenec 369,570,175 | ..o 379,854,280 | .....ovvrrereienne 369,925,597
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Annual Statement for the year 2017 of the HARLEYSV"—LE LIFE INSURANCE COM PANY

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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 10.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

......................... 4.8
......................... 0.0
......................... 0.0

......................... 5.6
......................... 0.0
......................... 0.0

14,576,111

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

4.7

Totals

......................... 6.2

......................... 6.1

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
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Annual Statement for the year 2017 of the HARLEYSV"—LE LIFE INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 1 (continued)

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column 7 as a
% of Line 10.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

16,139,295

..4,194,033 |..

40,276,677
47,696,421

50,272,180

91,377,746 |..

359,144
4,349,581

............... 6,159,440
.18,001,181

...1,957,667 | ..

113,206,736

.165,618,962 |...

134,845,122

147,198,283 | ...

1,956,976

103,491,616

146,042,176 |....

9,715,120
19,576,785

1,957,667 |....
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Annual Statement for the year 2017 of the HARLEYSV"—LE LIFE INSURANCE COMPANY
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. 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
101 NAIC T (d)........23,217,896 |............. 73,616,296 | ..o 86,870,565 |............. 11,034,338 |...ccoovvvnnee 7,254,454 | oo (O I 201,993,549 | ..oovvviiirinn. BAT | XK [errereee XK e [ v 192,278,429
4,194,033 47,696,421 |.........91,377,746 |.............. 4,349,581 |.....c....... 18,001,181 | oo [ e 165,618,962 | ..oocvvrverrrrereenn 8 | XXX s | XXX i i 146,042,176

............. 91,377,746
.0

..1,957,667

121,312 . ...29,291,905
Line 10.7as2 % 0f COL 7....c.covvervivrereiiesiiceeieesiieeenieies | evveiensnisesnieieise LB | cviiiiieiiiiiernnn328 | vveiiiieiiieeen8.2 | i 2 | v T4 |00 | 10000 | h XXX e XK | e e XXX | i 921 | 7.9
1. Total Bonds Prior Year
............. 29,752,702 |.............86,394,951 | .............86,218,443 | .............18,061,682 |...............9,948,157 e 219,149,578 | ............ 11,226,357
5,138,406 |.... .36,959,279 |. 90,047,506 |.. .3,860,408 | ... 11,192,684 | ... .136,476,953 |.. ..10,721,330

1,956,976 |....

..1,956,976 |..

11.7 TotalS..coeeeeirircnes ..34,891,108 | ...........123,354,230 ..23,097,817
11.8 Line 11.7 as a % of Col. 9. .92 325 | 64 | 58 | 6.1
12. Total Publicly Traded Bonds
12,1 NAIC Tttt | ceeseeeeees 23,217,897 |..coovenne 65,274,009 |............. 86,742,565 |............. 10,751,937 | .o 6,292,021 | oo | e 192,278,429 | ..o 52.0 |.oreenne 219,149,578 | .o BTLT | 192,278,429
4,194,033 |............. 37,017,431 | .o 83,469,630 |.....cco...... 3,359,901 |....ovovvn. 18,001,181 | oo | ceveeeens 146,042,176 | .oovvovvvrrernnn39.5 [ 136,476,953 | ...cooovvvrreeernn36.0 [ v 146,042,176
..1,957,667 1,956,976 ..1,957,667 |..
12.7 TOAIS...cveceeeeiecre ettt snsenns | sressnsnnes 27,411,930 |........... 102,291,440 |........... 170,212,195 |..covvrene 14,111,838 | ............. 26,250,869
12.8 Line 12.7 as a % of Col. 7..... .81 ....30.1 0. OO % B IO 7.7
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10..........cocoevvvvvees | covrereeereeerenee. TA | e 277 | oo 461 | oo I T 7.1
13. Total Privately Placed Bonds
............... 8,342,288 | ................128,000 | .................282,400 cerreeneene 3,715,120 | 2.6 | e 11,226,357 e XX XK e
............. 10,678,989 |...............7,908,116 | .................989,680 weerennnn 19,576,785
0
............................ 0. 119,021,277 |..... ..8,036,116 |.. 1,272,080 ...962,432 ...29,291,905
13.8 Line 13.7 as a % of Col. 7..... 0.0 |.. ..0649 | .. 274 . w3 33 ...100.0
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10...........cccccoeveer | covvrvrveviiriniennnn0.0 | oo I 2.2 | i, 0.3 | i, 0.3 |00 | 729 [t XX [ e XX | e e XXX e eeh XXX s | i 7.9
(@) Includes $.....24,291,905 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes§.......... 0 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(c) Includes§$.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*' means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S.......... 0; NAIC3S........ 0; NAIC4S..... .0; NAIC5S......... 0; NAIC6S......... 0.




Annual Statement for the year 2017 of the HARLEYSV"—LE LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 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 Issuer Obligations ..7,479,787 ...8,359,254
1.2 Residential Mortgage-Backed Securities... 523,912 |. . . . 10,165,137 12,763,431
1.3 Commercial Mortgage-Backed SECUMIES..........ccoveriierriieriieniees [ JETR RN . rerreeeen XXX 0 |
1.4 Other Loan-Backed and Structured SECUMtIES. ...........cccvieieirierierieies | oo s ceeee XXX 0 [
..2,523,912 | . 8 . 21,122,685

.. 1479,787 |.
.10,165,138 |.

1,229,528 |...

............ 17,644,925

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

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

.............. 2,999,290 |.............3,291,240 | ..ol [ XXX

80IS

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

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

...1,000,000 . 2,004,705 ......... 14,349,900 . .5,590,000 ) | e XX | o 22,944,605 .................... 6:2 ......... 23,261,191 | oo 6:1 ......... 22,944,605 e 0

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUET OBlGALIONS. ......c.ovvrecircviieiieie et seessssens | eevsiesssesiens 163,765 | ..cooveveeee 3,907,138 |............ 14,080,922 |.............. 1,250,000 | .ooverereerecrerenees | cereere e XXX s | e 19,401,825 | oo 52 |, 19,859,236 | ..ocvvvvrvcierinas 52 |, 19,401,826 | ....ccvveveerrercreinnns
5.2 Residential Mortgage-Backed Securities..............c.ccoevrervererccirercnnnes ...3,390,924 4,979,298 |.....cooovnvn 623,374 ....543,954 196,806 | ..o XXX [ 000 9,634,356 | e B [ 12,107,281 | coeveeciernae 2 |, 9,634,356

.............. 3,999,997 A n....3,999,996 A e....3,999,997
............ 33,036,178 | ...ccoovevvceenen.8.9 .00 35,966,513 | 905 0..33,036,179

.............. 3,999,997
.............. 8,886,436 | ............18,704,293

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations

.282,400 | ...

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 2017 of the HARLEYSV"—LE LIFE INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 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

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

Total Bonds Current Year

60IS

10.1 1SSUET OblIgAtIONS......v.vvveeereirririreieiesieieie st nsseees | ensenseenas 20,540,179 14,557,565
10.2 Residential Mortgage-Backed SeCUities...........cccvrrimrivrnineirerininis | e 5,914,836 |...........12,325,881 |................918,016 |......cc.cc...... 543,954
10.3 Commercial Mortgage-Backed SECUTtIES...........covveverirreerereiniirerninns | crvviriirerninns 75,849 |.............4,031,299 |..............3,638,245 | ....ccceviririiins 0 [ o0 et XXX i e 7,845,393 | 21 etk XX s e XXX [ 7,645,393 | e 0
10.4 Other Loan-Backed and Structured SECUItIES...........vvrverrrrreeeereirienns [ corerrereineenens 881,065 |..............2,650,391 | ............4,316,872 | ..ooovrvrirnns 282,400 |....cccc0en.998,208 | oo XXX e | 9,128,936 | e 25 [ XXX [ XXX [0 8,628,936 | 500,000
10.5 SVO Identified FUNDS........crveerereeireineireiseieeeseireeeeeseeeesssseseseesennns | seeseennes XXX XXX v XX e | s | i | 0.0 [ e XX e XXX [ | i 0
10.6 TOAIS.......cveiviecictce ettt saens | enaenieaas 27,411,929 15,383,919 | ............ 27,213,302 | c.oovvveiveeieeeeean0 00000 369,570,176 | oo 100.0 [ b XXX [ e b XXX | e 340,278,273 | ............ 29,291,905
10.7 Ling 10.6 858 % Of COL 7...uovveiereieeiciesi sttt nesssiens | evserssississsssssisneas Y3 328 | o 482 | oo 42 | e, TA | iiiiiien0.0 | 10000 | XXX et XXX |t XXX | e 921 | oo, 7.9
Total Bonds Prior Year
11,1 1SSUET OblIgAtiONS........cvvveireiiieireieiesie et | ensensenaan 28,179,904 | ............ 96,950,374 | .......... 167,290,850 |............ 20,062,825 | ........... 21,906,642 | .......... ) 0.9 GRS DR ) .9 N PO ).0.9 G B 334,390,595 | .oovvrveiriiinns 88.1 | .. 314,792,741 | ............ 19,597,854
11.2 Residential Mortgage-Backed SECUMLIES..........cc.ceveivrieieiiinieieiiens | ereiriinnnes 4,856,823 |............ 17,882,562 |...ccvven 1,196,118 | .o, 742,239 | .o 192,970 | .......... ) 9.9 G DI ) 0.9 R PR ). 0.9 RN PR 24,870,712 | oo 6.6 .o 24,870,712 | oo
11.3 Commercial Mortgage-Backed SECUMEIES..........ceuvrierriririeereeiee | evreereinneeeiseeceieens | reenneeeneens 4,845,579 |.............. 2,788,479 | ..ooovviceeeeeeiieeens [ | s ) 0.9 O IR )00, SO DT D30 SN IR 7,634,058 | ...cooevireie 2.0 | 7,634,058 |..ocveviieericieiins
11.4 Other Loan-Backed and Structured SECUMLIES.........ovevervnrnrrrireieiinns | eoreirerennens 1,854,382 |....cccoovrnne 3,675,715 | oveverrinns 4,990,502 |......coc..... 1,117,027 | 998,205 | .......... )00, SR R ). SO I D 0.0 S R 12,635,831 | oo 33 | 10,285,996 |............. 2,349,835
11.5 SVO Identified FUNDS........orveererieircisniesiesieese e esissiessssesiseessnens | areneeenes D0, SO ., S .0 S I 0.0 S PR XXX.oven
118 TOAIS.c.v ettt sttt nes | ceeennniees 34,891,109 |.......... 123,354,230 |.......... 176,265,949 |............ 21,922,091 |...cccenee. 23,097,817
11.7 Line 116858 % Of COL 9...ovveiieieicee e veiniens | eversissienesinieneas IV 325 | o 464 | oo 5.8 | o 6.1
Total Publicly Traded Bonds
12.1 1SSUET OblIgAtioNS........c.cvveveiiiveireicteie et | enaenieias 20,540,180 |............ 83,373,468 | .......... 161,567,061 |............ 13,567,885 |............ 25,155,856
12.2 Residential Mortgage-Backed Securities... 5,914,836 |. 12,325,881 543,954 .96,806
12.3 Commercial Mortgage-Backed SECUMEIES. .........ccvevererinieieriseniee | everesieiennnns 75,849

12.4 Other Loan-Backed and Structured Securities
12.5 SVO Identified Funds
12.6 Totals

XXX... .
170,212,195 |............ 14,111,839 |........... 26,250,870

27,411,93

12.7 Line 12.6: @58 % OF COl. 7....vvieceeeecescts e | oovevsssiesesiesesnnas 8.1 0B50.0 [ o R 7.7
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10..............cocoeveverevevereces | coveereiecccnn, 7.4 LAB | 38 | i 71
Total Privately Placed Bonds

13.1 1SSUET OblIgations..........c.cvivieeiiirieeeeee e | enenssssnsensssessensessens | ereereerens 18,931,677 [ i, 7,908,116 ....989,680 |...coccrirannn 962,432
13.2 Residential Mortgage-Backed Securities

13.3 Commercial Mortgage-Backed SECUMEIES.........cc.vueirrieieirieieieiniens | rersiresensisseesssens | sienesssssesessssnsesiess | soresnssesesssssssesessesnns | sesessessssessesesssssssases | sessesssssssesessssasessenns
13.4 Other Loan-Backed and Structured SECUMHES. ..........covvvrrrriiireis | eeieieesee e esesens | evevererinininenas 89,600 |[....ccvevrnne 128,000 |.....ccvevnvee 282,400 | oo
13.5 SVO Identified FUNAS........cccoviieieieiresieiennecenssneesssnsnnesnenee | esrneesse XK ermrersnennns | eereennens L0, S 0.0 S L. S XXX v
13,8 TOAIS. ..ottt ettt sseseas | ersesesnsesae s ensene (1] IO 19,021,277 | ..o 8,036,116 |.............. 1,272,080 |.....cccoec..... 962,432
13.7 Line 13.6 @58 % O COL. 7....vovevceeeeeeee et seinins | everenssseseesnssnans 0.0 | e 64.9 2T | 43 | e, 33
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10............c.cocveveveverevereres | covrreeecennnnd 0.0 | i 54| o 22 | e (U [ 0.3
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Annual Statement for the year 2017 of the HARLEYSV"—LE LIFE INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year. 4,854,300
2. Cost of short-term inVEStMENS ACGUITEA. .........c.ovivririiieeieie ettt senseses | sresesssssssssssesesssssessesssesesnsesesaes 88,209,932 | ..ttt | ettt ettt ettt ettt enanes | oeeeeesesisen s s s s s s s s s s nanas 88,209,932 [ ..o
3. ACCIUAI OF BISCOUNL. ...ttt bbbttt | fiebsee s st s bbbttt 0 [ ettt | Seeh ettt b et | S4sb e R e LR bbb n bR nb | 1Rt eee bR
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON GISPOSAIS..........cuiuiriieiiieieiiieieirieie ettt bttt e e s se b e b s sesessssesasas | sesebessssesesassetesatsesesansstesesesesesnsetesssesesanne 0 | ettt naes | eberet ettt e sttt ea ettt s e st s en s e bt nsesesanne | Shetsseteteset et et aete b s R et et e R e bt e st eae bR s s teses | ekettseteben st et et e bt s et et h et bttt n et n e
6. Deduct consideration reCeived ON dISPOSAIS...........c.vurveiiueueiireieisiieisisieieisse et sssesessnsesssns | stesesssssssssssesesssssessssssesessnsesasans 93,064,232 [ ..ottt ererenenes | ettt ettt ettt enanes | orereresesesessns s nnnnnnnennnanas 93,084,232 | oo
7. Deduct amortization Of PIEMIUM...........c.ueiiiiiriiii ettt | febseesesb st bt s ettt 0 [ ottt ettt | nebestee ettt Rt e ettt st ettt s sttt nsetsete | 42seEseE e R s e R Rt R e s bRt n st en et es | Sheetet ettt Rttt en
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........cceriuriiriiineniiiririinins | et 0 | e 0 | o 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.iiieiiriiiiiieisisssesissiesssesssesesssssssessenss | erssssssessssssesssssssessessessssassessssassessesassessesas 0 [ oot e 0 [ o 0 | o 0 [ e 0
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10.

1.

3.1

3.2

3.3

41

42

43

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

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

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

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

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

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

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

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

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

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

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

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

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

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

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

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

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

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

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

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

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

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

Book/Adjusted Carrying Value at end of current period (Lines 1+2 +3.3-4.3-51-52)....cccccevivrverrennnas
DEAUCE NONAAMIIEEA @SSEES......vurvuirrrririireieiseisiesieie et s et b e ss s £ e s8R e R8s s8R s bbb res

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

Si11




Annual Statement for the year 2017 of the HARLEYSV"—LE LIFE INSURANCE COMPANY
SCHEDULE DB - PART C - SECTION 1

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

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

cLIs

NONE




eLIs

Annual Statement for the year 2017 of the HARLEYSV"—LE LIFE INSURANCE COMPANY
SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

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

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

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

Transactions Statement Value...........c.ccocevvieeeriiisiinens | oveeriennnas XXX oetieirieeienes [ | ersnissesines XXX ririeieririeies [ ereiisieessiseesisessesieeninns | oeerenissenas XXX ooiereririens [ eeiiiesiisseseseesssssseenens | oerersnseeenas XXX otierivirsenes [ erisieesisieesssessssesssesiens | erssissesenes XXX teeiieeienes | e
ENAING INVENIOTY. ....cuviciiisieicissieicissi et ssssnsenens | snsessessssessesssssssessassnssssans {0 {0 [0 I [0 PN [0 PN [0 PR [0 PR [0 R {0




Annual Statement for the year 2017 of the HARLEYSV'LLE LlFE INSURANCE COMPANY

10.

1.

12.

13.

14.

15.

16.

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

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

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

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

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

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

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

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

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

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

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

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

Total (Line 9 minus Line 10 minus Line 11)

Potential Exposure Check

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

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

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

Total (LN 13 PIUS LINE 14 MINUS LINE 15)......cuuiieiieieeieiiesissiseiiesisssseisesssssse e sssss s sssss e ss st sttt s8££ st en
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Annual Statement for the year 2017 of the HARLEYSV"—LE LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

SLIS

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YBAI..........ururieeererireeireiseieeesirstseeesss s ssesssssesssssssssssse s st essssssessens | stssssssssosssssessessassssssessassasssessessesssssessesssssnssnses 0 | ettt snaetes | Steseseaes s s et st ea et st et s Rt st be s Re st e se b sses et esassete | HesetsieaetesseAesesae At s e s e At e A b e ARttt b st s s ae s naen
2. Cost of cash equivalents acquired
3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS.......ceuerereeerreseesiseeesseseeseeseseeeseesesssessessessasssssseesessess e s e st essasssessessassanssessessessssssnssessassssssessassassnns | fesssessesssssssssssessasssnssessesssssnssnssessnsnessessessnssnssn 0 | oottt ettt n e ss | ebieasaesa et et e st et e s st s e e e s et st n st st es s s bensesaens | Saesietnaesaes st s e st a s et a et bt s et sa st e
6. Deduct consideration rECEIVEA ON QISPOSAIS............rurruierereireireeireiseeseessstsseessesss et sseess et ss et ess st s st s st s s sessessans | sesseesessessaebseeses s st s e s s s b ee b et s s s st st st e i 0 OO OO OO OO DUUE OO U OSSOSO
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccceuriirrieiicriisieesesiesessesiesines | et nans 14,814,232 | oo s 0 | oo 14,814,232 | oo 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11).....ciiiiiiieiiiieiiiets sttt sss e steaessssessssserens | sresessssesessssesesssssssssssssesessssessssnsesessnsens 14,814,232 | oo s 0 | oo 14,814,232 | oot 0
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Annual Statement for the year 2017 of the HARLEYSV"—LE LIFE INSURANCE COMPANY
SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
6 7

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's
Book/Adjusted Other-Than- Gross Income
Carrying Value Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,
Date Date of Last Amount of Less Fair Value Less Current Year'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./A.C.V on Encumbrances Incurred

103

NONE
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Annual Statement for the year 2017 of the HARLEYSV"—LE LIFE INSURANCE COMPANY

SCHEDULE A - PART 2

Description of Property

Location

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

2

City

3

State

Date
Acquired

Name of Vendor

Actual Cost at
Time of Acquisition

Amount of
Encumbrances

Book/Adjusted Carrying
Value Less Encumbrances

Additional Investment Made
After Acquisition

NONE




Annual Statement for the year 2017 of the HARLEYSV"—LE LIFE INSURANCE COMPANY

SCHEDULE A - PART 3

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

€03

NONE
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Annual Statement for the year 2017 of the HARLEYSV"—LE LIFE INSURANCE COMPANY

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

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 11 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation

General Interrogatory:
1. Mortgages in good standing $ 0 unpaid taxes $ 0 interest due and unpaid.
2. Restructured mortgages $ 0 unpaid taxes §.......... 0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes $ 0 interest due and unpaid.
4. Mortgages in process of foreclosure §.......... 0 unpaid taxes §$.......... 0 interest due and unpaid.

NONE
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Annual Statement for the year 2017 of the HARLEYSV"—LE LIFE INSURANCE COMPANY

SCHEDULE B - PART 2

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

Loan Number

Location

4

City

3

State

Loan Type

5

Date Acquired

6

Rate of Interest

Actual Cost at Time of Acquisition

Additional Investment Made After Acquisition

Value of Land and Buildings

NONE
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Annual Statement for the year 2017 of the HARLEYSV"—LE LIFE INSURANCE COMPANY

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

Loan Number

Location
2 3
City State

Loan
Type

Date
Acquired

Disposal
Date

7

Book
Value/Recorded
Investment
Excluding Accrued
Interest Prior Year

Change in Book Value/Recorded Investment

Unrealized Valuation
Increase (Decrease)

Current Year's
(Amortization) /
Accretion

10

Current Year's
Other-Than-
Temporary
Impairment
Recognized

11

Capitalized Deferred

Interest and Other

12

Total Change in
Book Value
(8+9-10+11)

Total Foreign
Exchange Change in
Book Value

14

Book
Value/Recorded
Investment
Excluding Accrued
Interest on Disposal

Consideration

Foreign Exchange
Gain (Loss) on
Disposal

Realized Gain (Loss)
on Disposal

Total Gain (Loss) on
Disposal

NONE




Annual Statement for the year 2017 of the HARLEYSV"—LE LIFE INSURANCE COMPANY
SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current
Current Year's| Year's Other-
Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign

NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage

Desig- | Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./A.C.V. Income Investment | Ownership

NONE

03
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Annual Statement for the year 2017 of the HARLEYSV"—LE LIFE INSURANCE COMPANY

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

SCHEDULE BA - PART 2

1 2 Location 5 6 7 8 9 10 11
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 JAmount of Encumbrances| Ownership

NONE
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Annual Statement for the year 2017 of the HARLEYSV"—LE LIFE INSURANCE COMPANY

SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

CUSIP Identification

Name or Description

Location
3 4
City State

Showing Other Long-Term Invested
5 6 7

Name of Purchaser or Nature
of Disposal

Date
Originally
Acquired

Disposal
Date

8

Book/Adjusted
Carrying Value
Less

Encumbrances,

Prior Year

Change in Book/Adjusted Carrying Value

9

Unrealized
Valuation
Increase

(Decrease)

10

1

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

or

Temporary

(Amortization) |  Impairment
| Accretion | Recognized

12

Capitalized
Deferred
Interest and
Other

13

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

14

Total Foreign
Exchange
Change in
BJ/A.CV

Book/Adjusted
Carrying Value
Less
Encumbrances
on Disposal

Consideration

Foreign
Exchange Gain
(Loss) on
Disposal

Realized Gain
(Loss) on
Disposal

Total Gain
(Loss) on
Disposal

20

Investment
Income

NONE
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Annual Statement for the year 2017 of the HARLEYSV"—LE LIFE INSURANCE COMPANY

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

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati
912828 M8 0 |U S Treasury Nt. ...7,230,720 |....99.090 | .............7,184,011 | .............. 7,250,000 | ..oocvereeen 7,229,528 (392) | cevermrerrinriiens [ e [ 2.000 |...... 2.061 |MN...... 11/30/2017. | 11/30/2022.
912828 W7 1 |U S Treasury Nt. 250,284 |....98.981 | ...............247,451 | ... 250,000 250,259 () N [N IR 2125 |...... 2.107 |MS...... 04/24/2017. | 03/31/2024.
0199999. U.S. Government - ISSUEr OblIGations. ..........eueuiiirnreisisimsisiieriasesesssessessssssesssssesssssnsssens 7,481,004 | XXX | 7,431,462 | s 7,500,000 | ...ocoverene TATIT8T | oo, 0 (417) 0 0 XXX XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
38377N R4 8 |GNMA REMIC Ser 2010-164 Cl PC........ccovvvurreieireirseineiieenieeiseessssissiennes | eoveene | o [ eeerienes 7N I L [P 2,444.518 |..101.022 | ..ccconncee. 2,503,534 | ..ocoonnvne 2,478,206 | ............. 2,468,650 2,208 | oo | e [ e 3.500 |...... 3.716 |MON... | .ccoorree 7,228 | v 86,737 | 06/07/2011. | 10/20/2038.
38377R  KS 3 | GNMA REMIC Ser 2010-163 Cl MD..........ocuemiverrmeriereerereesseinersenseenseneeee | ceneee | o [ voverenenes Z ) I L [ 4,811,133 |...103.951 | ..coevoruven. 5,197,535 | ..oocveeene 5,000,000 | ..oocvvrnes 4,930,297 | .ooevereerrrineriens [ e 14,081 | oovoneeereriiens [ e [ e 4.000 |...... 4509 |MON... | .ccoooneee 16,667 | ........ 200,000 |04/14/2011. | 06/16/2039.
38377U PV 4 | GNMA REMIC Ser 2011-34 CI PB.......cooiiriirissirssmsssrsssssssssssenssssisssnssssssssnsens ..2,692,075 |...101.925 2,842,488 2,788,812 ...2,766,191 8,021 | oo [ [ 4.000 |...... 4.554 | MON... .......111,552 | 04/05/2011. | 08/20/2039.
0299999. U.S. Government - Residential Mortgage-Backed Securities . ...9,947,726 XXX coeneenn. 10,543,557 ..10,267,018 | .. 10,165,138 | oo 0 24,290 0 0 XXX XXX XXX .......398,289 XXX XXX
0599999.  Total - U.S. GOVEIMMENE. . .voirrsirissersersesessessemsssees s eess sttt | eeensines 17,428,730 XXX | s 17,975,019 | oo 17,767,018 | oo 17,644,925 [ oo 0 23,873 0 0 XXX XXX XXX | e 47,295 | o 470,945 XXX XXX
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligations
246380 4K 2 |Delaware St GO Bld AMEr B........cccvivrmvimririiieiieeieniseieeisesseesiessesesseesns | veeees 2| 1FE 2,016,840 |...105.682 | .............. 2,113,640 | .oovvernven. 2,000,000 2,003,595 (1,919) [ oo | e | s 5.300 |...... 5191 |AO...... | wevvveene 26,500 10/15/2009. | 10/01/2027.
419791 YN 2 |Hawaii St GO BId AMer Bd Ser DX.......cccveerevreernerierinerseeseeisseesssissssessnns | oneee | oo | veverneenns (. 1FE| oo 2,017,600 |..106.732 | ..ccocouneen. 2,134,640 | ..cocoonneen. 2,000,000 (RN CI:) T SN [NV IO 4600 |...... 4497 |FA o] o 38,333 02/10/2010. | 02/01/2021.
574192  5F 3 |Maryland St GO Bld AMEr Bd........ccovvriiinirnniieinnieieiseesnsissisnsssenssseesenes | vevvene | oo | evvneerensd [ s 1FE ..1,002,130 |...111.517 1,115,170 1,000,000 (138) [ everrrrerrrrreerens | cevrereersniseeenines [ s 4.600 |...... 4580 |MS...... 15,333 02/24/2010. | 03/01/2025.
57582P WK 2 |Massachusetts St GO Bld Amer Bd Ser E A e 1FE]| .. ...1,449,803 |...104.862 | ... ..1,368,449 1,305,000 | .. 1,367,037 [ | s QTN T4 ) [T IO DU 4.200 |...... 2.906 |JD....... 4,568 | ..........54,810 | 12/20/2011. | 12/01/2021.
594610 3R 6 | Michigan St Enviro Protn GO Taxable Ref..........cccoucviivciniincinnicniivciieiines [ o e 4 ... 1FE| oo 1,494,360 |...106.304 | .............. 1,594,560 | .......coo..c. 1,500,000 | ....ccooueeee 1,498,732 629 [ .o [ e [ 6.850 |...... 6.900 |MN......| covveneee 17,125 | ... 102,750 | 04/02/2009. | 11/01/2019.
605580 3P 2 | Mississippi St GO Taxable Ser B........cccocurreirinireriersceeeinersenessnenes. | vrenes 2| 1FE 992,040 |...102.401 ..1,024,010 1,000,000 997,140 B75 [ oo [ e [ e 5125 |..... 5.210 |AO...... 51,250 | 09/10/2008. | 10/01/2021.
70914P  MX 7 |Pennsylvania St GO Bld Amer Bd S€c Ser B.........c.ccocmeunerineineiinneenericrineeins | oevenne 2| 1FE 996,110 |...104.752 | ... ..1,047,520 1,000,000 | ... 998,098 308 [ oo [ e [ e 4600 |...... 4641 |MN...... 146,000 | 05/19/2010. | 05/01/2023.
880541 NR 4 | Tennessee St GO Taxable-Ser D..........coccivieiinrrierirerernieiesinsseseesesssesns | venes 2| 1FE 1,000,000 |...104.556 | .............. 1,045,560 | .......cooeeu. 1,000,000 | ...coovveeee 1,000,000 5.589 |...... 5.589 | MN...... 12/02/2009. | 05/01/2029.
882722 KD 2 |Texas St GO BId AMEr Bd.........cccouevverireeerieiesiiesiessessisssssssssssessssssssssssnses | evenns | oo | soemrienens T | oo 1FE ...2,307,353 |...106.918 ..2,405,655 | ........ 2,250,000 | ... 2,291,240 (2,385) [ ..ouerneeeerrenins | v | e 6.072 |...... 5.854 |AO...... 08/18/2009. | 10/01/2029.
917542 QR 6 | Utah St GO Bld Amer Bd SerD........cccouiviiiiiiniiinniinnisniienissisnsississnsssnsnnes | v | o | eovsnenenn T | s 1FE ...1,000,000 |...108.183 ..1,081,830 | ..............1,000,000 | ............. 1,000,000 [ ..o | | | | 4.554 |..... 4.554 |JJ....... 09/16/2009. | 07/01/2024.
1199999. U.S. States, Territories & Possessions - Issuer Obligations............c.ccooverenneas 14,276,236 XXX ....14,931,034 14,162,897 0 0 XXX XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). 14,276,236 XXX ....14,931,034 14,162,897 0 0 XXX XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligation
035438 CE 8 | Ann Arbor MI GO Bld Amer Bd.................... 1,000,000 |...104.113 ..1,041,130 1,000,000 | ..ovreeree 1,000,000 [ cooovorvercirnnininns [ everrenienerneninees | eorerrenieneenns [ e | aeend 5.500 08/06/2009. | 05/01/2024.
088365 EL 1 |Bexar Cnty TX GO Bld Amer Bd 3,000,000 |...104.100 ..3,123,000 .3,000,000 w4452 09/15/2010. | 02/15/2025.
164231  KQ 4 |Cherokee Cnty GA Sch Sys GO Bld Amer Bd ...2,000,000 |...116.377 ..2,327,540 .2,000,000 | .... 2,000,000 | .oeerveerirerireernns | e | e | e | e 5.870 06/19/2009. | 08/01/2028.
232760 T4 0 |Cypress-Fairbanks TX ISD GO Bld Amer Bd. 1,000,000 |...104.748 ..1,047,480 1,000,000 | ..cooovvrenee 1,000,000 [ ..oceouvvrierieiies | rerereernniinnineiis | eeveerersseissinens | e | e 6.529 07/30/2009. | 02/15/2031.
249164 LJ 1 |Denver CO City & Cnty GO Bld Amer Bd... 2,000,000 |...107.973 ..2,159,460 .2,000,000 | .... 2,000,000 ......5.650 06/10/2010. | 08/01/2030.
266705 B5 0 |Durham Cnty NC GO BId Amer Bd 1,500,000 |...105.854 ..1,587,810 1,500,000 | ..cooovrenne 1,500,000 [ ..oceoureerenerieries | rererreereninsienis | reveneesesinsiens | e | e 4.455 10/28/2010. | 11/01/2025.
266705 B6 8 |Durham Cnty NC GO Bld Amer Bd 1,250,000 |...106.341 .1,329,263 1,250,000 | .ooveereen 1,250,000 | oo | e [ e [ e | e 4.634 10/28/2010. | 11/01/2026.
303820 4M 3 |Fairfax Cnty VA GO Ref Pub Imp Bid Amer... ..1,999,900 |...116.170 ..2,323,400 .2,000,000 ......5.100 10/14/2009. | 10/01/2027.
346622 7Z 0 |Forsyth Cnty NC GO Qual Sch Constr Bd 2,000,000 |...106.157 ..2,123,140 .2,000,000 .2,000,000 | oo [ e [ | | 4.986 08/18/2010. | 04/01/2027.
355694 3U 2 |Frederick Cnty MD GO Preref Bld AMEr Bd........c..ovvuvenericrineiieincesninereens [ oo 2| 1 160,915 |...106.248 169,997 ....160,000 | ... 160,376 (1687) | cevevvererererirens [ ereererineereiiienns [ e 5.300 07/14/2014. | 02/01/2024.
355694 4E 7 |Frederick Cnty MD GO Unref Bld Amer Bd S..........cccoevueineeennerneriineeneeinseines [ s 2| 1FE 1,850,526 |...106.513 ..1,959,839 11,840,000 | ............. 1,844,329 (1,920) [ .ooovereeneireris | e | s 5.300 07/14/2014. | 02/01/2024.
478700 J2 4 |Johnson Cnty KS GO Unif SD Bld Amer Bd 2............ccueimriiverinriiniseineiienns | ceveene 2| 1FE 2,000,000 |...105.863 | ..............2,117,260 | .............. 2,000,000 2,000,000 | .vvervenerieririenns [ e [ | | oo 5.500 . 05/11/2009. | 10/01/2026.
478700 J4 0 |Johnson Cnty KS GO Unif SD Bld Amer Bd 2 I I 2| ... 1FE 590,000 |...105.692 | .................623,583 | ....... 590,000 590,000 [ ..oovvrrirrereerreins | rvrrrerienineeeens | everrerieneneees | e | aee 5.750 |...... 5.750 |AO...... .33,925 | 05/18/2009. | 10/01/2028.
486116 XH 4 |Kauai Cnty HI GO BId AMET Bd........corviriiriieiriieeineieeseisssissisesisssssnnns | oneiee | oo | vevereeeens (. 1FE| oo 1,000,000 |...101.244 | ..............1,012,440 | ..............1,000,000 | ............. 1,000,000 [ ..oveoeeviieiieiines | e | v | e | s 4.036 |...... 4.036 |FA....... ....40,360 | 03/03/2010. | 08/01/2018.
508354 RK 5 |Lake Cnty IL Presv Dist GO Bld AMer Bd.........ccccviinniinninennininminninsinennnne | s | | venirenes 2| 1FE| i 1,600,000 |..107.254 | .............1,716,064 | ..............1,600,000 | ............. 1,600,000 [ ..o | | e | | 5450 |..... 5450 [JD...cc. | e 3,876 | o 87,200 | 01/12/2010. | 12/15/2026.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations.............ccocoerresisnnscsieeeaes 22,951,341 XXX ....24,661,406 22,944,605 (2,087) 0 0 XXX XXX XXX | ......352,350 | ..... 1,188,205 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 22,951,341 XXX | in.24,661,406 | ... ...22,940,000 22,944,605 (2,087) 0 0 XXX XXX XXX | ........352,350 | ... 1,188,205 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
147394 BN 0 | Cascade Wir All WA Wir Sy ReV BId AMET.........oooooeoseeeesses | oo | | o 1] e AFE] 1,500,000 |...105.311 | oo 1,579,665 | oo 1,500,000 | .......... 1,500,000 [...5618 |...5618 [MS.....] ..o 28,090 | ........ 84,270 | 09/24/2009. | 09/01/2026.
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172311 GA 4 | Cincinnati OH Wir Sys Rev BId AMer Bd..........cccccvriuirineincinnineineesenseinns | cev [ I (. 1FE| oo 1,000,000 |...105.582 | .....cccoouuee 1,055,820 | ..coovvrennee 1,000,000 | ..ovieeeee1,000,000 [ cooovorrireirniineins e | e [ e | e 5.390 |...... 5.390 |JD....... 07/22/2009. | 12/01/2024.
20281P BB 7 |Commonwealth PA Fin Auth Rev ECONOMIC IM........ccovvuvreiiriciieninenienisiinns | v [P I (i 1FE| i 1,529,851 |...108.566 .1,677,345 1,545,000 1,032 5.631 |..... 5.726 |JD....... 07/12/2007. | 06/01/2023.
359900 XC 6 |Fulton Cnty GA Dev Auth Rev GA Tech Fndt....... SOOI IO . 2| 1FE 1,600,000 |...106.938 ..1,711,008 1,600,000 | ..ovieeree 1,800,000 [ cooovorrereirniineins [ ererrenierineeinees | e [ e | aeend 6.241 |...... 6.241 |MN...... . 06/01/2009. | 11/01/2024.
425506 3N 0 |Hennepin Cnty MN Rev Bld Amer Bd SerD........cocvvvenrneinninninernnsneensninees | covenes e | 1FE| e 1,984,740 |..111.239 | .............2,224,780 | .............. 2,000,000 T96 | oo [ e [ e 4.300 |...... 4.363 [D.cce | e TABT | 86,000 | 08/25/2010. | 12/01/2027.
54659R  BZ 3 |LouisvilleJeffersn Cnty KY Rev Bld Amer. [SSPTURRRRRNR OO . 2| ... 1FE 1,856,103 |...104.663 .1,835,000 (2,397) [ oo | e | s 5.250 |...... 5.101 |MN...... .96,338 | 12/09/2009. | 11/15/2024.
57429L AL 0 |Maryland St Trans Auth Rev Ltd Oblg TXbl........ccueeurieneiinrinnirneinsiineieiiienes [ s [ I (. 1FE| oo 635,000 |...108.699 ...635,000 | ... 835,000 [ ..oovvveiirrirncirinnis | erreeerienineienns | e | e | e 6.480 |...... 6.480 | JJ....... s 41,148 | 06/05/2002. | 07/01/2022.
60636W NR 2 | Missouri St Hwys & Trans Rev Bld Amer Bd et | s [P I (. 1FE| oo 1,000,000 |...111.740 | ..............1,117,400 | .............. 1,000,000 | ..ccovvreeee 1,000,000 [ ..oeouveerrecrienires | rererreerrninsienis | e | e | e 5.002 |...... 5.002 [MN......| vore0reen8,337 | oo 50,020 |09/16/2009. | 05/01/2024.
60636W  NT 8 | Missouri St Hwys & Trans Rev Bld Amer Bd SOOI PO [P ISR IOV 1FE .513,435 [..115.688 | .................578,440 | ....coeeoonee. 500,000 | ... 508,133 (U4(0)) T ORI BN 5.252 |...... 5.011 |MN...... .26,260 | 09/30/2009. | 05/01/2026.
649085 AA 5 |New Valley Generation Il SEr 2001.........c.cvvuvererrirrirnriernereerssiceessssisssenes | seveees [N [T I IO 1FE]| .. ..267,518 |..104.125 | .................261,552 | ....... 251,190 | ... 253,682 (944) [ v e [ s 5.572 |.... 4.774 |MN...... . .13,996 | 04/08/2003. | 05/01/2020.
64908P  AA 1 [New Valley Generation Ill Ser 2002............ccurveeerererereeereesneinersersesessenssnins | seeeens [P I (. {1 =5 342,417 |..104.545 | .................357,980 | ..ccooivrrinns 342,417 | ... BA2,817 | e e | e | e | e 5131 |...... 5131 | ddeee | v 8,101 | e 17,569 | 12/16/2002. | 01/15/2021.
65830T  AF 2 |North Carolina St Tpk Auth Rev BId Amer..........cc.cocuiiiniicniiiiiciieniniisiinns | e [ I (. 1FE| o 1,496,025 |...104.562 1,500,000 258 [ i [ e [ 6.000 |...... 6.027 | JJ....... .90,000 | 07/15/2009. | 01/01/2025.
746173 FW 8 | Purdue IN Univ COPS Rev Bld Amer Bd.......... [SSPTURTURRRRTRIO DOV . 2| 1FE 1,250,000 |...105.598 | .... . 1,250,000 5.957 |...... 5.957 |JJ....... v 14,463 | 08/28/2009. | 07/01/2031.
812643 CT 9 |Seattle WA Mun Lt & Pwr Rev Bld Amer Bd OO I [P I (. 1FE| oo 1,000,000 |...105.730 | ..ccovvrennee 1,057,300 | .cooovvrennee 1,000,000 | ..ovieeree 1,000,000 | cooovoriereirniineins [ ererrenienineninees | e [ e | e 4.447 |...... 4447 |FA .| v 18,529 | e 44,470 | 05/14/2010. | 02/01/2021.
914455  JR 2 |Univ of Michigan MI Rev Txbl BId AMEr Bd..........cccovuvivrimiineierniineienssisinnins | veveees JES TSRO B R 1FE ..1,069,110 |...104.683 ..1,046,830 1,000,000 (4,874) 5.955 |...... 5.254 [AO...... .59,550 | 02/18/2010. | 04/01/2024.
914455 KB 5 | Univ of Michigan Ml Rev Txbl Bld AMEr Bd...........cccevverenrineerriseieriienineens [ e [P ISR IOV 1FE]| .. ...1,000,000 |...108.051 | ... ..1,080,510 1,000,000 11,000,000 [ oo | e | e | e | 4.926 |...... 4.926 |AO...... e 49,260 | 01/13/2010. | 04/01/2024.
977123 YK 8 | Wisconsin St Trans Rev Bld Amer Bd SerB.........coooiiniiniiinninnsiississsisnsiienss | woneees Y 2| 1FE| i 1,410,000 [...104.390 | ... 1,471,899 | oo 1,410,000 | ..ooooovnenee 1,410,000 5.287 |..... 5.287 | oo | 037,273 | i 74,547 | 09/15/2009. | 07/01/2024.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... s | e 19,454,199 XXX | s 20,719,739 | oo 19,368,607 | ...ccooovee 19,401,825 [ ..o 0 (6,893) 0 0 XXX XXX XXX | s 284,910 | ... 1,048,646 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3133TH RV 1 |FHLMC REMIC Ser 2120 CIPC........ccovvvrriniricrieriniessssissiiesieseesessssissines | cvveees [P I 4 L1 25,167 |..101.115 | coovvrrvcris 25,648 | ..o 25,365 | .. 25,297 A [OOSR FOUPPOORSTORIRPROPOR PPN 6.000 10/12/2001. | 01/15/2019.
3137A2 NK 3 |FHLMC REMIC Ser 3756 Cl PB 4].. ...3,804,956 |...102.501 | ..............4,086,563 | ..... .3,986,856 | ....ccvvne 3,940,472 22,531 | oo | e | e 4.000 o 03/30/2011. | 12/15/2037.
3137A5 R7 1 |FHLMC REMIC Ser 3786 CI EB 4. 460,402 |...100.979 ....450,409 | ... 450,717 (L) | RN SRR DR 4.000 |......3.618 |MON...| ..ccocc... 1,501 | v 18,016 | 04/21/2011.| 08/15/2035.
3138M6 DN 4 | FNMA Pool #AP2808. 4].. ..2,302,998 |...100.540 2,213,091 | ... 2,295,241 (401) ) TSI USPRRRRRRION DT 3.000 .66,393 | 08/02/2012. | 08/25/2042.
31393W X8 7 |FHLMC REMIC Ser 2638 Cl DH 4 1,791,684 |...104.161 .1,833,804 1,822,126 2,152 ......5.000 .91,690 | 04/29/2008. | 07/15/2023.
31397S KV 5 |FNMA REMIC Ser 2011-30 CI LC . e d] . ...1,088,608 |...101.441 1,105,186 ...1,100,502 235 | i | | 3.500 oo 38,681 | 04/26/2011. | 12/25/2036.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... [P 9,473,815 XXX | 9,823,292 | 9,614,711 | v 9,634,355 | ..o 0 23,443 0 0 XXX XXX XXX | s 31,315 | ... 375,776 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obllgatlons of Agencies and Authorities of Governments and Their U.S. Political Subdlwsnons - Other Loan-Backed and Structured Securities
587845 FQ 6 |Mercer Cnty NJ Impt Auth Rev LBASS BId A..........coouvimiriniierieriseiseisernens [ s [P I (. 1FE| oo 2,000,000 |...102.976 | ... 2,059,520 | ..ovrernvne 2,000,000 | .... 2,000,000 | .oeerveerirerireernns | e | e | e | e 5450 |...... 5450 |FA.......| covvrenns 45417 | ... 109,000 | 07/08/2009. | 02/01/2024.
927781 TM 6 |Virginia St Clg Bldg Auth Rev LBASS Bld 2| 1FE 999,930 |...105.509 ..1,055,090 1,000,000 | ... 999,997 [ ..o e | e | e | are 5.300 |...... 5.300 |FA....... .53,000 | 12/04/2009. | 02/01/2025.
927781 VWV 3 | Virginia St Clg Bldg Auth Rev LBASS Bld . [ [ I [ 1FE] .. ...1,000,000 |...113.884 ..1,138,840 11,000,000 | ..ooireerrs 1,000,000 [ oo | e | e e | 5.000 |...... 5.000 |MS...... 10/28/2010. | 09/01/2025.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities . ettt 3,999,930 XXX ..4,253,450 4,000,000 | .............3,999,997 | ......cccceenne... 0 0 0 0 XXX XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ e 32,927,944 XXX ] e 34,796,481 | ..o 32,983,318 | ..........33,036,177 | coocvovrivrircnnne (U] I 16,550 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00003# AA 1 |A&E Television Networks LLC St NE........ccveiueiiiieinrineeiscseissiesicnienins | eeeens [ I L L [P 5,000,000 |...100.575 | ..............5,028,743 | ............. 5,000,000 | ..oovvennees 5,000,000 | .ooorvrrrierineiiens [ e [ e | e | e 3110 |...... 3110 |FAoie] o 55,721 | oo 155,500 | 08/22/2012. | 08/22/2019.
00206R AR 3 [AT&T INC Ni...ooouiririrrircirriirerieriscesseissssessessenssessssssssssessessssessensnees | eoveene | oo [ eeverneees T | revens 2FE ..996,890 |...103.773 .1,000,000 | ... 999,561 368 | e | e | s 5.800 |...... 5.841 |FA....... .58,000 | 01/29/2009. | 02/15/2019.
002824 AU 4 | AbbOtt LADS ST NL.......vvuieeciieiicicieeie et ssisssssnienes | seeees [T 2FE| .. ..792,553 |...103.502 ....796,000 | ... 795,479 395 [ i [ e [ e 5125 |..... 5.180 |AO...... 140,795 | 02/26/2009. | 04/01/2019.
00915X  BM 2 |Air Products & Chemicals Inc MT Sr Nt Se | e | e 1FE]| o 2,998,260 |...125.099 | ..............3,752,982 | .....c.cc..c.. 3,000,000 | .... 2,999,135 Y728 [N IURTRRORROTOR PPN 7.340 |...... 7.345 |UD....... 06/18/1996. | 06/15/2026.
009363 AN 2 | AIrgas INC ST NL.......ccuuriuieiieereeieeieerisssi et ssessssaens | seneees [P IO IOV 1FE ...1,996,660 |..... 99.957 | .o 1,999,132 | ... .2,000,000 | .ooovvveneee 1,999,915 B89 [ .o [ e [ e 1.650 |...... 1.685 [FA....... 02/11/2013. | 02/15/2018.
031162 BP 4 | AMGen INC St NE.......covuiiciiiiciic e sssienes | e [P PP IOV 2FE| .. ..2,244.300 |...117.592 .2,000,000 | .... 2,224 411 (4,584) [ oo | e | s 5.375 |..... 4619 |MN...... 04/02/2013. | 05/15/2043.
038222 AL 9 | Applied Materials INC SFNE.........c.ciuuiviiririiieiienieierseesiessiesiesesseess | eeenes [P I (. {110 [ 2,989,350 |..101.710 | ......e......3,051,297 | oo, 3,000,000 | ... 2,990,040 B90 [ ..o [ e [ e 3.300 |...... 3.342 |AO...... 03/28/2017. | 04/01/2027.
05348E AQ 2 |AvalonBay Communities Inc Sr Nt I I [P I e 1FE| oo 1,966,180 |...100.908 2,000,000 | ..ovvennees 1,982,215 3458 | oo [ e [ e 2.950 |...... 3.155 |MS...... .59,000 01/30/2013. | 09/15/2022.
05531F BB 8 |BB&T Corp MTN Sr Nt I . 2| 1FE 999,180 |..... 99.272 1,000,000 | ... 999,200 20 | o [ s [ 2.850 |...... 2.863 |AO...... . 10/23/2017. | 10/26/2024.
06051G  EX 3 | Bank of AMErica COmp Ni.......c.cooceuieirierieriieneissiesiessseessssssssessessneens. | eoveees [P ISR IOV 1FE| oo 2,005,580 |...100.342 | ..............2,006,846 | .............. 2,000,000 | ... 2,001,222 (T147) [ oo | e | s 2.600 |...... 2.540 | Jdocies | 023,978 | 52,000 |01/15/2014. | 01/15/2019.
06051G  FB 0 | Bank of America Corp St Nt..........coouoriiiieiiniiiiinissiiesesnssssiiesienies | s e | 1FE| oo 999,270 |...106.356 | ..............1,063,555 | .............. 1,000,000 | ... 999,524 B8 | oo | e [ 4125 |...... 4134 | e | 018219 | 41,250 | 01/15/2014. | 01/22/2024.
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06051G ~ FH 7 |Bank of America Corp SUD Nb..........cccoouiiieiiriiiriiieriiieseiseceiseceieceiieseiienns | e o e | e 2FE| o 1,998,540 |...105.307 | ....cccoo..ou. 2,106,142 | .ooccoovenenne 2,000,000 | ...cocceeen. 1,998,963 133 [ o [ e | 4.200 |...... 4209 [FA.....| o 29,167 | ......... 84,000 |08/21/2014. | 08/26/2024.
06051G  GC 7 |Bank of America Corp SUb Nt..........ccccoiimiiiiriiiiriiiniisceecssceseneinns | s . 2] . 2FE 2,000,000 |...104.427 .2,088,532 | ... .2,000,000 | .... 2,000,000 | ..o [ e [ s | s | 4183 |..... 4.183 [MN...... 11/21/2016. | 11/25/2027.
075887  BF 5 | Becton Dickinson & CO SINL.......ivuverereiieeineiseiiiesiseessesissisensesisessenins | seeees [ [ (] 2FE| oo 6,000,000 |...102.420 | .... 6,145,176 | ..... 16,000,000 | ............. 6,000,000 | ...ccvouuirirrriiinnies [ e | e | s | e 3734 ... 3.734 | JD....... - 12/04/2014. | 12/15/2024.
075887 BG 3 | Becton Dickinson & CO St NL.........ccuvueiieririiiiiniiseiiesiesisssesenisesienies | voenes [P I (A 2FE| e 2,000,000 |...109.350 | ... 2,186,992 | ..cocvornnen. 2,000,000 | .... 2,000,000 | .oeeiveerierinrienns [ e [ | | oo 4685 |...... 4,685 |JD...c. | oo 4,164 | 93,700 | 12/04/2014. | 12/15/2044.
096630 AC 2 |Boardwalk Pipelines LLC St Nt........ccvvvuerireeeineineriserireseseerssisenssensesseees. | weveees [ [ (] 2FE| oo 1,343,745 | ..... 99.556 1,500,000 | ..ccoovvnnne 1,401,568 | ..o | e 16,699 | .oveocveciins | e [ e 3.375 ... 4.847 |FA....... 50,625 | 04/22/2014. | 02/01/2023.
097023  BU 8 |B0BING CO SINL......oouiiiuiiiriiieeiireiieeeiieesissssisssisssiessssessses s | e . 2| 1FE 976,980 |..... 99.028 | ... 1,000,000 | ... 978,736 1,756 [ oo | e | e 2.800 |...... 3.068 [MS...... 15,167 | 02/14/2017.| 03/01/2027.
10373Q  AA 8 |BP Cap Mkts America Co Gtd Ni..........cccoorvmiinriiriicisninicescecciniinns | s R SRR [P 1FE| o 1,995,560 |...101.093 | .............. 2,021,854 | .....oooece. 2,000,000 | ...ccoovnee. 1,999,823 380 [ o | e | e 4.200 |...... 4220 |JD....... 05/28/2003. | 06/15/2018.
11134L  AE 9 |Broadcom Crp/ Caymn Fi St NL.........cccoiiviieiinciienciiecciseeiseeeesseseninenes o | oo | e | e 2FE ...3,995,840 |..... 99.439 | ............3,977,540 | ... 14,000,000 | .........cc. 3,996,334 494 | s [ e [ 3.625 |...... 3.642 [JJ....... 01/11/2017. | 01/15/2024.
11134L AN 9 | Broadcom Crp/ Caymn Fi St NL......cc.ovvueiiriiiniiniieiieniersnesnseiesieseisnians | ceve N [T I 2FE| .. 999,720 |..... 95.597 | .... .1,000,000 | ... 999,720 [ ..ocvverierinririniies e | e | e | 3125 |...... 3.128 | JJ....... ceeverenn8,424 | 10/10/2017. | 01/15/2025.
12189L AV 3 |Burlington Northern Santa Fe SrNt........ccccccoiriviiiiiiciieciieeeneeseeeci [ e [ [ (] 1FE| i 7,962,720 {...100.770 | .............. 8,061,576 | ...ccovevene. 8,000,000 | ....cccoo... 7,972,124 3,388 | oo [ e [ e 3.000 |...... 3.054 |AO...... | v 60,000 | ........ 240,000 |03/04/2015. | 04/01/2025.
124857 AN 3 | CBS COP ST Nt | ceie JO PP IO 2FE ..1,974,020 |...101.962 ..2,039,230 2,000,000 A48 | e [ e [ 4.600 |...... 4681 [JJ....... ..42,422 .92,000 | 01/07/2015. | 01/15/2045.
126410 LM 9 |CSX Transportation INc Co Gtd Nt..........cccooiirviiiriiiiriiiricseccececssseceneiiens [ e [P (U I 1FE| .. ..1,121,833 |...112.810 | ... ..1,265,540 1,121,833 6.251 |..... 6.250 [JJ....... cirn32,336 | ..........70,126 | 12/10/2007. | 01/15/2023.
126650 CJ 7 |CVS Health Corp SrNE......ooouieiiciiccieeceeeeeesereseseeseeseeseieneies | cevinas [ [ (] 2FE| oo 3,010,200 {...100.417 | ..ccooouenece 3,012,498 | ..ccoovenenn. 3,000,000 (2,008) | ...oocveorvieriins | e | e 2.800 |...... 2727 [ | v 37,567 | oo 84,000 |07/14/2015. | 07/20/2020.
126650 CL 2 | CVS Health Corp SrNL.......cvueveriiriiriieieicss e esesesesissisissienes | crve [P PP IOV 2FE ..1,979,880 |...102.987 ..2,059,738 | ..... .2,000,000 L7 [N IVPORTTTORTTN DOV 3.875 |..... 3.998 |....... 77,500 | 07/13/2015. | 07/20/2025.
14149Y AW 8 | Cardinal Health INC St NL.........coouriiiriiciieceeceeceeceesesesesieceiiesnnies | s [ [FURRPRO i I 2FE| .. ...1,993,140 |...102.964 ..2,059,280 | ..... .2,000,000 | .. 128 | oo [ e | 4.600 |...... 4621 [MS...... coerer..92,000 | 02/19/2013. | 03/15/2043.
14149Y  BJ 6 |Cardinal Health INC ST NL.........ovuuiviiieieiesiesesesi s | s [P I 2] 2FE| oo 1,000,000 |.....97.885 | ...............978,845 | ............ 1,000,000 | ..ooovvernne 1,000,000 [ oooovvirrrirenniens | e [ e | e | 3410 |...... 3410 (Do | v 1,516 | i 17,334 | 06/01/2017. | 06/15/2027.
141781 BF 0 [ Cargill INC SINL......ooiiicccceecesessssssssesssesesnnes | oo e | e 1FE 466,484 ....400,000 | ... 465,978 (50B) [ cvveveeveverriienns [ o | oo 4760 |...... 3.796 |MN...... ...9,520 | 08/04/2017. | 11/23/2045.
14916R  AD 6 |Catholic Health Initiative Nt..........ccocoviiverineiieinieiieeseseseesesieenns | e [ (ORI I 2FE| .. ...4,172,640 ..3,861,504 | ..... 4,000,000 | ............. 4,154,656 (3,783) | oo | oo | e 4.350 |...... 4.09% [MN...... . 74,000 | 11/13/2012. | 11/01/2042.
151020  AH 7 | Celgene Comp St NL.......ccccociviiriirireesc s | oo [P L 2FE| oo 4,901,225 |...101.583 | ............. 4,977,572 | oo 4,900,000 | ......ccoe... 4,900,637 (1) USROS PO 3.250 |...... 3.247 |FA.....| ..........80,161 | ........ 159,250 | 08/10/2012. | 08/15/2022.
151020 AN 4 | Celgene Comp SrNL.......cccccrvuirieireiieeeieseeeeeriesesieessssesssssssssssssessesnnes | eoveees | oo | evenneens | oo 2FE ...1,995,020 |..... 99.864 1,997,280 | ... .2,000,000 ...1,998,579 1,010 2250 |...... 2.303 |MN...... 45,000 | 05/06/2014. | 05/15/2019.
151020 AP 9 | Celgene Corp St NL.......ccoviuiiiniireieriiisnicsniseiensessissisessesesssssessisniens | cevenee | oo [ eovenneen T [ e 2FE ..1,993,180 |...102.844 ..2,056,886 | ..... .2,000,000 | .. ...1,995,375 634 3625 |...... 3.666 |MN...... .72,500 | 05/06/2014. | 05/15/2024.
166764  AG 5 | Chevron Corp St NE......cvreereerecessreeseessseeesseesssesessessssssssssssssnssssnnnses. | eevinne | oo | eovneneinnsd | oovees 1FE ...2,000,000 |...100.489 ..2,009,780 .2,000,000 | .... 2,000,000 | .eoovvenerirerirrernens [ e | e | e | e 2427 |....2.427 | JD....... 48,540 | 06/17/2013. | 06/24/2020.
17275R AV 4 |Cisco Sys Inc Sr Nt NP . 2,983,890 |...101.934 ..3,058,023 .3,000,000 | .... 2,989,346 2,199 ....3.000 .90,000 | 06/10/2015. | 06/15/2022.
200339 DX 4 |Comerica BK SUD Ni........cccooooriiiriiiiriiinnisnsissnisssssssssssnnisniins | s e | 1FE| .. 993,970 |...103.557 ..1,035,573 1,000,000 | ... 995,220 529 | e | e | 4.000 140,000 | 07/22/2015. | 07/27/2025.
205887  BR 2 | ConAgra FOOAS INC SINL.........cvuuriiiciiiciiieceieceeieceeiecesiesesiessseesesienenens | s [ [ (] 2FE| .o 2,870,040 |...101.033 ..3,031,002 .3,000,000 | .... 2,920,069 | ....oocoovvrerrrrinnis | i 14,066 3.200 .96,000 | 04/03/2014. | 01/25/2023.
207597 EG 6 | Connecticut Lt & Pwr Co 1st Mtg Bd e 2| 1FE 1,097,490 |...112.783 .1,127,828 .1,000,000 | .. ...1,096,693 (797) 4300 .21,500 | 08/08/2017. | 04/15/2044.
260003  AH 1 | DOVEr COMP SFNL. ..o | oo [P [ L 2FE| o 997,250 |...100.668 1,000,000 | ... 999,929 343 | e | | 5.450 .54,500 | 03/11/2008. | 03/15/2018.
26138E  AQ 2 |Dr Pepper Snapple Group INC S NE..........crvuemriiirriieceieeeeieeeeieeesieessienenes | ceeeees 1 e 2FE | 992,250 | 99.218 1,000,000 | ... 997,678 1,103 2.000 .20,000 | 11/13/2012. | 01/15/2020.
263534 BT 5 |Du PontE | de Nemours & Co Sr Nt ..102.121 ..1,021,206 .1,000,000 | ... 999,968 56 ......6.000 07/23/2008. | 07/15/2018.
26441C AL 9 | Duke Energy Corp SINE.......oiiviureiereieceieceeseesesiesesiesesieseseesssieenes ...104.971 ..7,347,935 7,000,000 | ... 6,991,047 1,351 [ e | e | e 3.950 10/08/2013. | 10/15/2023.
26442E  AD 2 |Duke Energy Corporation Sr Nt 999,670 |...105.152 ..1,051,518 .1,000,000 | ... 999,795 32 [ | e | s 3.800 09/03/2013. | 09/01/2023.
278062 AC 8 |Eaton Corp SrNt. 4,124,760 |...100.293 .4,011,700 14,000,000 | .. ..4,101,471 |. - cern2.750 10/20/2016. | 11/02/2022.
278062 AF 1 |Eaton Corp Sr Nt. 600,000 |..... 99.604 ...600,000 | ... 600,000 | ...covouiieriiiiniies e | e | e | v 3.915 09/06/2017. | 09/15/2047.
278865 AU 4 |Ecolab Inc Sr Nt 1,018,630 |...102.246 1,000,000 | ..cccoovvuuee 1,015,493 (2,911) [ oo | e | s 3.250 11/28/2016. | 01/14/2023.
278865 AV 2 |ECOIAD INC SINL......occvieiieceececiecseesecee e sessessiessessiessssssssssssssssssensns | eennen | or | eervienniesd | eeieen2FE | i 2,990,550 |..... 95.862 | ... .2,875,854 | ..... .3,000,000 | .... 2,991,572 859 | v [ e [ e 2.700 10/13/2016. | 11/01/2026.
278865 BB 5 |ECOIAD INC ST NL......ociiiiiciiieiseieiiesieissseisessiesssssssssssssssssssssssssnssensses | eoveeen | oo | convvvenns 1| eeinn2FE | i 498,475 |...100.053 | ......ccooveeen. 500,266 | ....... 500,000 | ... 498,487 12 | s [ [ 3.250 11/16/2017. | 12/01/2027.
29157T  AA 4 |Emory University Sr Nt. 994,140 |...105.377 ..1,053,774 1,000,000 | ... 998,811 664 5.625 03/24/2009. | 09/01/2019.
29379V BE 2 |Enterprise Products Operations Sr Nt . ..2,618,225 (...103.110 | ... ..2,577,740 .2,500,000 | .... 2,589,218 | ..o | i (10,996) [ ..ocvvvverrerrnins [ v [ e 3.750 ceeren.93,750 | 04/08/2015. | 02/15/2025.
302508  AM 8 |FMR Corp Nit.....oivvoceiceicciisccisseissssssssissssssssissssssssssssssssssssssnssnns | wonnnes | oo | coneeennn ] |l IFE | 2,432,980 |...106.959 | .............. 2,139,180 | oo 2,000,000 | ....ccccoe... 2,154,471 | e | (103,656) | ...coooovvevrrins | corviinniiisniiinnins [ e 7.490 .067 |JD.......{ .coee...6,658 | ..o 149,800 | 04/01/2015. | 06/15/2019.
30251B AA 6 |FMRLLC SrNt ...1,162,120 |...109.102 ..1,091,020 1,000,000 1098,217 | [ s (23,790 [ ..oovvevevireriins | e | e 5.350 .662 |MN...... .53,500 | 03/30/2015. | 11/15/2021.
31428X BB 1 |Fedex Corp SrNt . ...1,003,940 |...103.078 | ... ..1,030,784 1,000,000 | .. ...1,003,754 (C45)) S OO PO 4.100 077 |FA..... coenne41,000 | 01/06/2015. | 02/01/2045.
31428X  BC 9 |Fedex Corp SINL...oorcrrcerreenrereseeesnnesssesssssssnsssssssssssssssnssssssssnnnes | seveeen | o | eevonneen | i 2FE | i, 1,996,900 |..101.274 | ............. 2,025,484 | ............. 2,000,000 | ............. 1,997,742 280 | e | v | e 3.200 218 |FA......| ... 26,667 | ......... 64,000 | 01/06/2015. | 02/01/2025.
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31428X  BG 0 [Fedex Corp SINE. ..ot | ceneees IO e 2FE| o 1,991,220 |...109.821 | ......cc....e. 2,196,422 | ..occoovenenn. 2,000,000 | ...cocceeen. 1,991,494 145 | i [ e [ 4550 |...... 4577 |AO...... 03/21/2016. | 04/01/2046.
316773 AD 2 |Fifth Third Bancorp Sub BK Ni..........c.ccouruiiiriiiimiiiiniiscicescssssseeseieneies | s e | 2FE 996,530 |...100.974 ..1,000,744 1,000,000 | ... 997,739 | oo | e [ e [ s | 4.500 |...... 4532 JD....... 05/20/2003. | 06/01/2018.
316773 CP 3 |Fifth Third BanCOrD SUD Ni.........ccooeriiiiiiiiieiiiriiiseeieeseieeseseseieeseieseienees | s e | 2FE| .. ..1,974,720 |...106.136 | ... 22,122,714 | .. .2,000,000 | ...oooonee 1,983,634 2,313 | s [ [ 4.300 |...... 4456 [JJ....... . 01/06/2014. | 01/16/2024.
316773 CT 5 | Fifth Third Bancorp SrNt........ccovveriiiieriininssieeniesesisssiesisssienes | veenes [P (U I 2FE| 998,710 |...101.057 | ....cccevuuuee 1,010,569 | ....cccouuuee 1,000,000 | ... 999,314 254 [ e | e | o 2.875 |..... 2.903 | ddecires | 12,299 | e 28,750 | 07/22/2015. | 07/27/2020.
361448  AQ 6 | GATX COMP SINL ... ssnsenenes | i [P ORI I 2FE ...2,001,995 |...102.880 ..2,057,596 2,000,000 | .... 2,001,265 (VAL SRR ORI PR 3.900 |...... 3.887 |MS...... .78,000 | 02/28/2014. | 03/30/2023.
36962G  3U 6 | General Elec Cap Corp ST NL........coociuuuivuiiriireiieeeiieeesiessiiesesisessiessisennies | s [P U I 1FE| .. 997,330 {...101.193 | .... .1,011,931 1,000,000 | ... 999,887 329 | oo [ e [ 5625 |...... 5.660 [MN...... 56,250 | 04/16/2008. | 05/01/2018.
370334  BM 5 |General Mills INC St NL.........cooiiviiiiiriicisssisssseesiseesesssessnines | s [P L 2FE| oo 1,991,780 |..101.937 | .............. 2,038,746 | .............. 2,000,000 | ....ccceeen. 1,996,461 827 [ v [ e [ e 3.150 |...... 3.198 | JD....... 11117/2011. | 12/15/2021.
377372 AD 9 | Glaxosmithkline Cap INC CO GHA Nt..........ccoouuriiiriiieriiieceireceieceseceiieseiienes | e [ (U i I 1FE ...1,998,780 |...101.376 .2,027,512 | ..... .2,000,000 ...1,999,942 151 | o [ [ 5.650 |...... 5.658 |MN...... 05/06/2008. | 05/15/2018.
38148L AE 6 | Goldman Sachs Group INC St NL..........ccuuiierinriiininieiesssiesienes [ s e | e 1FE]| .. ..2,491,950 |...103.025 | ... .2,575,628 | ..... .2,500,000 | .. ..2,493,770 T18 [ i [ e [ e 3.750 |...... 3.789 |MN...... 05/19/2015. | 05/22/2025.
412822 AD 0 |Harley-Davidson INC S NL...........iiuiiiiiiiciiieciseeeeceeeseeeseseseesesseneii | cereees [ [ (] TFE| o 994,490 |...102.441 | ..ccooovennce 1,024,410 | .coovonennnee 1,000,000 | ... 995,654 492 | oo [ e [ 3.500 |...... 3.566 |JJ.ocors | oo 14,875 | 35,000 |07/23/2015. | 07/28/2025.
437076 BM 3 |Home Depot INC SrNt.........ccoviiciiiiiciiisriccissicesecississsessisssisesissienes | ceveee [ on [ eevenneen T [ 1FE ..1,987,120 |...100.131 ..2,002,612 2,000,000 | ...ccooouee. 1,989,295 1,125 | | e | e 3.000 |...... 3.074 |AO...... .60,000 | 02/03/2016. | 04/01/2026.
440452 AE 0 |Hormel Foods Corp Sr N Y I B ST B 1FE| .. 997,150 |...104.670 | .... ..1,046,697 1,000,000 | ... 998,935 297 | oo | v | e 4125 |...... 4.160 |AO...... coeen41,250 | 04/04/2011. | 04/15/2021.
446150 AG 9 |Huntington Bancshares Sub BK Ni.............ccccooriuriiiiriiinriiiineirereiseseeeneins | ceveees [OOSR IO 2FE| oo 1,176,700 |..111.827 | ...cccceoeene. 1,118,265 | ..cooovvennnee 1,000,000 | ..ccovvennee 1,070,264 | ..o | e (21,806) [ ...oovvevecrireniins | e | oo 7.000 |...... 4435 [JD.occes | oo 3111 | 70,000 |08/16/2012. | 12/15/2020.
446413  AK 2 |Huntington Ingalls Industries SrNt..........ccccovverirnriveiinnincrensrisniessinenns | vevree oo [ eeverneen T [ 2FE .501,639 |..... 99.750 | ..ovvrrrernn 498,750 | ... 500,000 | ... 501,627 (72 [ IO B 3483 |...... 3.443 |JD....... 11/20/2017. | 12/01/2027.
452308  AJ 8 |lllinois Tool Works Inc Sr Nt [ (U i I 1FE| .. ..999,840 (...104.948 | ... 1,049,477 | 1,000,000 | ... 999,976 18 6.250 |...... 6.252 |AO...... coerer..62,500 | 03/23/2009. | 04/01/2019.
465685 AG 0 [ITC Holdings COrp S NL.......c.coiiuciiriiiiniinsiicsienicisssesesessssissiins | oo [P I o 2FE| oo 2,092,120 |..104.927 | .............. 2,098,538 | ...ccooonvn. 2,000,000 | ...ccooonee. 2,060,524 [(CIX 1) (USROS DU IO 4.050 |...... 3441 | Jdoss | 000 40,500 | e 81,000 |08/20/2014. | 07/01/2023.
478115 AA 6 |Johns Hopkins UniVersity Nb.............c..cooriuimiiimmiiiniiinciesissesscssessiennies | ceveees [P L] TFE| o 251,824 |..104.489 | ..............263,311 | ... 252,000 | ... 251,972 L J SOOI RTINS PR 5.250 |...... 5258 | JJ....... 6,615 .13,230 | 03/19/2009. | 07/01/2019.
478160 CE 2 |Johnson & Johnson Sr Nt et | s . 2| 1FE 998,970 {...101.330 | .... 21,013,299 | 1,000,000 | ... 999,045 £ [OTTOTORTO FUUUTORPORRORIOR IOV 2.950 |...... 2.962 [MS...... v 9,669 | ... 14,750 | 02/28/2017. | 03/03/2027.
49446R AN 9 | Kimco Realty COmp SINE.........veureeuriiiieiierieseesiesienssssesssssienes | voenes [P L 2FE| oo 2,979,570 |..101.981 | ............. 3,059,415 | ocovvvnvvs 3,000,000 | ... 2,985,462 2,716 | oo [ e [ 3.400 |...... 3.510 |MN......| oo 17,000 | ........ 102,000 | 10/07/2015. | 11/01/2022.
50540R AU 6 |Laboratory Corp of AMerica St NL............coocuuervereeereeereeceeseseiecesssnenns | oo . 2] 2FE 998,490 |...100.245 ..1,002,448 1,000,000 | ... 998,540 LTV [SURRRORRRORRROS IO IO 3.600 |...... 3.618 |MS...... 08/15/2017. | 09/01/2027.
53117C  AS 1 |Liberty Property LP SrNE........cccoiiiiiciiniicisisnesiees s . 1,959,920 |..... 98.416 ..1,968,324 2,000,000 | ...ccoonnee. 1,963,696 3,484 3.250 |...... 3490 (AO...... . 11/23/2016. | 10/01/2026.
579780 AH 0 |McCormick & Co Inc Sr Nt 996,460 |...103.613 ..1,036,134 1,000,000 | ... 998,592 364 3.900 |.....3.943 |JJ...... 07/05/2011. | 07/15/2021.
579780 AJ 6 |McCormick & Co Inc Sr Nt 4,974,252 |...102.428 5,121,395 | . .5,000,000 | .. ...4,984,392 2,447 +..3.500 08/15/2013. | 09/01/2023.
579780 AN 7 | McCormick & Co Inc Sr Nt 498,275 |...101.310 | .................506,548 | ....... 500,000 | ... 498,332 £ (USROS IO IO 3.400 08/09/2017. | 08/15/2027.
589331 AN 7 |Merck & Co Inc SrNt.. ...104.290 . 1,500,000 | ...ccoovennee 1,498,271 1,087 5.000 06/22/2009. | 06/30/2019.
595620 AL 9 | MidAmerican Energy Co 1st Mtg. ..120.113 ..1,201,129 .1,000,000 | ... 995,611 85 .....4.800 09/12/2013. | 09/15/2043.
59562V AT 4 |MidAmerican Energy Hidings Co Sr Nt ...100.942 ..1,009,424 1,000,000 | ... 999,945 214 | e | 5.750 08/01/2008. | 04/01/2018.
61166W AP 6 | Monsanto Co Sr Nt ...106.555 ..1,065,547 1,000,000 | ... 992,569 144 | oo [ [ 4.400 06/26/2014. | 07/15/2044.
61166W AT 8 | Monsanto Co Sr Nt 2,994,450 |...100.448 3,013,425 | . .3,000,000 | .... 2,997,088 £ O IO PO 2.750 06/26/2014. | 07/15/2021.
615369 AL 9 |Moodys Corp Sr Nt ..2,901,397 |..... 98.860 ..2,866,949 | ..... .2,900,000 | .... 2,901,629 232 3.250 08/18/2017. | 01/15/2028.
620076 BB 4 | Motorola Solutions INC St NL..........c.vviiierinrieninrinieniessenissesssissssssiens [ eovenee | oo [ reverirenn | s 2FE ..3,006,990 |...102.715 ..3,081,438 | ..... .3,000,000 (844) | evevneerrinrieens [ s [ 3.750 04/08/2014. | 05/15/2022.
626717  AG 7 | Murphy Oil Corp Sr Nt 1,954,580 |..... 97.690 ..1,953,800 .2,000,000 691 8125 04/12/2013. | 12/01/2042.
628962 AC 6 |Natl Inst Health Neuroscience Gov Gtd Se. 332,220 |...102.882 ....340,076 BT [ e | e | e 6.878 11/15/2000. | 02/15/2019.
637417  AF 3 |National Retail Properties Inc Sr Nt . e ...1,985,180 |...100.498 | ..............2,009,956 | ..... .2,000,000 LI (ORI ORI IO 3.300 04/09/2013. | 04/15/2023.
637432 ND 3 |National Rural Utilities Coop Sr Nt. . BV [ (O I 1FE| .. ..4,996,950 |..... 99.2%4 | .............4,964,690 | ..... .5,000,000 283 | oo [ e [ 2.850 . 01/20/2015. | 01/27/2025.
637432 NJ 0 |National Rural Utilities Coop ABS Coll T SO TORRTRTURTORPRN PPN [P I (i 1FE| oo 4,986,350 |..... 99.921 | ..o 4,996,025 | ... 5,000,000 1,831 [ i | e | e 2.700 |...... 2.743 |FA .| oo 51,000 | ........ 135,000 | 02/03/2016. | 02/15/2023.
651229 AU 0 | Newell Rubbermaid INC SrNL.........cccoorvueiriiireeiereireneieceesecesssensenesisnnnens | eveeee [ v | cerereveen [ e 2FE ...1,010,890 |...101.119 1,000,000 (2,098) [ ..ooernreerierins | e | s 3.150 |...... 2914 |AO...... .31,500 | 03/21/2016. | 04/01/2021.
651229 AW 6 | Newell Rubbermaid Inc Sr Nt. [P PP IOV 2FE| .. ..2,191,560 |...104.441 .2,000,000 | .. 12,166,499 | .o | s (17,509) [ 1oocvorrirririrniens [ e [ e 4.200 |...... 3.051 |AO...... ceeren..84,000 | 07/19/2016. | 04/01/2026.
65473Q  BF 9 |NiSource Finance Corp SrNL...........coovvuriiimiiiiniiesesesssissssssisssiens | s [P L 2FE| oo 1,066,690 |...109.608 | ..............1,096,076 | ............. 1,000,000 | ..cccooovreee 1,066,270 [G7Z0) OO RPN PO 4375 | ... 3.987 |MN.....| .. 5,590 | oo 21,024 | 08/10/2017. | 05/15/2047.
65473Q BG 7 |NiSource Finance Corp Sr Nt e [ . 2| 2FE 299,676 |...102.440 ....300,000 | ... 299,680 A | | | s 3.950 |...... 3.956 [MS...... 09/05/2017. | 03/30/2048.
666807 BG 6 | Northrop Grumman Corp Sr Nt 0N I [P L 2FE| ..o 2,056,740 |..102.044 | .............2,040,880 | ..... .2,000,000 | .... 2,048,208 (7,848) | ..o | | o 3.250 |...... 2.781 |FA..... . 11/22/2016. | 08/01/2023.
670346  AK 1 [ NUCO COMP SF Lo | s [ (] TFE| o 995,150 |...101.517 | ..cccecc... 1,015,171 | i 1,000,000 | ... 999,738 (C10 7 R VSRR OO 5.850 |...... 5915 (Do | v 4875 | 58,500 | 05/28/2008. | 06/01/2018.
68217F  AA 0 | OMNICOM Group INC ST L. sssseenns | ceeeees ] (1 2FE| oo 1,014,020 |...101.168 | ..............1,011,678 | ...ccoceo.o.n. 1,000,000 | ...ooovvvrnee 1,013,443 (Y44 [T SRR PO 3.600 |...... 3412 |AO...... | coevreren 7,800 | .o 18,000 | 07/19/2017. | 04/15/2026.
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69349L  AQ 1 |PNC Bank NA SUD NE..........ooiviiiiiriiiiriieriiseceiseceieceisesesisesesiessssesesinnes | eveees [ oo | cerevieenns | covens 1FE| 2,165,720 |...107.440 | .............. 2,148,792 | oo 2,000,000 (4,788) | ..o | e | e 4200 |...... 3.038 [MN...... 09/22/2017. | 11/01/2025.
713448 DD 7 |PepsicO INC ST NL.......coorviiriiriicrescesessessesessssssssssssnnsenniens | ovnnes [ oo | conevienn [ i 1FE ...2,115,820 |...113.634 ..2,272,680 2,000,000 (2,089) | ..ooovvvvrieieriinn | s | e 4450 |...... 4.113 |AO...... 02/19/2016. | 04/14/2046.
717081 AQ 6 | PAZEr INC NL....ooioeicceceeees e | s ] e 1FE| .. ...1,495,155 |...100.494 ..1,507,409 1,500,000 | .. 432 | oo [ e [ 4.650 |...... 4.680 [MS...... . 02/13/2003. | 03/01/2018.
720198 AD 2 |Piedmont Operating Partnership SriNL.........ccoovvvvrneerninnineriensessnsseienes | vevvens | oo | eerveerenns 1] 2FE | oo 4,169,320 |...104.082 | ......cc.c..u 4,163,284 | .............. 4,000,000 | ............. 4,159,301 | oo | e (10,019) [ v | eevrveererrseisereniee [ 4.450 |...... 3.725 |MS......| . 52,411 | 89,000 | 07/18/2017. | 03/15/2024.
737679 DD 9 |Potomac Elec Pwr Co 18t Mg Bd...........oovvvueciieceiieceiieceiseceiseceseneiveneniens | eveees [ v | ceveiereen [ e 1FE 997,100 |...101.006 ..1,010,057 1,000,000 | ... 998,697 283 | i | e | e 3.050 |...... 3.083 |AO...... .30,500 | 03/28/2012. | 04/01/2022.
74834L AP 5 | Quest Diagnostics INC CO Gt Ni.........coocuiverrriiririieriiieriiseseiseseseseisssiiins | s A 2FE| .. ..2,212,520 |...104.499 .2,089,978 | ... .2,000,000 | ....oooonee 2,064,462 | .....ooovvvrerririenis | e (29,562) [ ...ovvevnrrireriinn | e | e 4750 |...... 3.136 [JJ....... crerrr.95,000 | 08/21/2012. | 01/30/2020.
774341 AJ 0 |Rockwell Colling St NL..........couuiiiiieiiiriicrisnisssiesesesessssssesssssiensnes | s [ o0 | cereiinns L 2FE| oo 7,976,960 |...100.767 | .............. 8,061,336 | ...ccovevene. 8,000,000 | ...ocvvrnee. 7,979,041 2,081 | oo [ s [ e 3.200 |...... 3247 IMS......| oo 75,378 | ....... 110,222 | 03/28/2017.| 03/15/2024.
780153 AW 2 |Royal Caribbean Cruises Ltd SrNE...........ccoooevorveierieieniiereseceiseneseneiieneins | eoveeee [ v | cerevereen [ e 2FE ..1,494,345 | ... 99.092 ..1,486,385 1,500,000 ...1,494,369 24 | s | e | e 3.700 |...... 3.745 |MS...... 11/20/2017. | 03/15/2028.
834423  AA 3 | Solvay FiNance St NL......cccveinrinerissserssseensssesssenssssiensssssssensssnnes | veveene | oo | evvseenennsd [ s 2FE| .. ...4,999,300 |...102.111 .5,105,535 | ..... .5,000,000 ...4,999,577 136 | o | e [ e 3.400 |...... 3.403 |JD....... 70,000 | 11/30/2015. | 12/03/2020.
857449 AB 8 |State Street Bk & Trust SUb BK Nt........occovvucerieineireiierincneniseineiieniineeiens. [ e | [ eoverirenens | oevens TFE | oo 498,230 |...102.533 | ....ccooovernees 512,663 | ...coocoovenenn. 500,000 499,871 LT OO UPURTRRPIIN DR 5.250 |...... 5.284 |AO...... 09/17/2003. | 10/15/2018.
871829 AL 1 |Sysco Corp Co Gtd Nt........ccoouiviciiciiiciiecinrisciissieceeessessssiessesinnes. [ e | oo [ eeeeeneen | s 2FE ...1,986,200 |...100.354 ..2,007,078 | ..... .2,000,000 1,719 5.250 |...... 5.340 [FA...... 02/07/2008. | 02/12/2018.
87612E  AS 5 |Target Corp St ..o | ceneees Al 1FE| .. ...1,983,880 |...100.127 .2,002,540 | ... .2,000,000 | .. 2,077 | oo [ | 6.000 |...... 6.109 [JJ...... 01/14/2008. | 01/15/2018.
883556 BC 5 | Thermo Fisher Scientific INC SrNt...........cc..ooriuiriieriiieriieciseceseceseeeiienens | e [ or | cerevieens (] 2FE| ..o 6,963,250 |...101.249 | ............. 7,087,451 | .o 7,000,000 | ... 6,980,600 3494 | i [ [ 3.150 |...... 3210 [JJ..... 08/15/2012. | 01/15/2023.
883556 BX 9 | Thermo Fisher Scientific INC St NL.........ccocviniiiiieneeseseeseniisnnns | e | oe | eervreenns 1] 2FE | oo 595,578 |..... 99.115 595,722 144 | o | e [ 3.200 |...... 3.287 |FA....... . 08/10/2017. | 08/15/2027.
883556  BY 7 | Thermo Fisher Scientific INC SrNt...........cc..ooriiriiiriieceieceseceseceeeceieeens | e 2| 2FE 691,775 |...103.019 ....700,000 | ... 691,829 B4 | oo [ s [ e 4100 |...... 4.169 [FA...... 0,922 |.. 08/10/2017. | 08/15/2047.
902494 AX 1 | Tyson FOOUS INC SINL.......ocuvivmrriiriiriiieseiinseieesesieessiessssesssssssssssesssnens | eveeee | or | ceveviniens o 2FE| i 5,379,600 |...105.167 | .....oooeuuce 5,258,355 | ..ocovvrrenn. 5,000,000 | ..o 5,309,049 | ..o | e (A1,734) [ oo | e | e 3.950 |...... 2917 [FA.o| v 74611 | ..., 197,500 | 04/12/2016. | 08/15/2024.
90265 AJ 9 |[UDRInCSrNt.......ccccooeueee ...1,595,130 |...102.858 ..1,542,869 1,500,000 | ...cccoveuuee 1,579,428 | ..o | e (10,974) [ ..o e | o 3.750 |...... 2.852 JJ...... .56,250 | 07/19/2016. | 07/01/2024.
904764  AQ 0 |Unilever Cap Corp Sr Nt................. . 988,530 |...100.165 ..1,001,650 1,000,000 997,418 2,139 2.200 |...... 2424 |MS...... .22,000 | 09/03/2013. | 03/06/2019.
90783T  AA 8 |Union Pacific RR PTC Ser 2004-1..........ccccooourviinmviinneiinneiisnniisnniisnniisnniinne | conei | oo [eeevenen |l IFE ] 204,092 |...107.313 204,092 204,002 [ ..o e | e | e | 5404 |...... 5.403 |JJ....... 07/22/2004. | 07/02/2025.
90783X  AA 9 |Union Pacific RR PTC Ser 2007-3 343,735 |...115.769 ...343,735 | ... 343,735 | oo | e | e | e | e 6.176 |...... 6.173 [JJ....... 07/19/2007. | 01/02/2031.
911308  AA 2 | United Parcel Service Deb. ..1,913,370 |...113.240 .2,000,000 | ....ccooeueee 1,983,403 8,420 | oo [ s [ 8.375 |...... 8.790 |AO...... 08/28/1991. | 04/01/2020.
911312 AH 9 |United Parcel Service Sr Nt. 998,020 |...100.116 1,000,000 999,990 249 | e | e | s 5.500 |.....5.526 |JJ....... 01/10/2008. | 01/15/2018.
91159H HN 3 |US Bancorp Sr MT Nt. 1,985,360 |..... 94.152 .2,000,000 ..1,987,259 1,323 2375 07/19/2016. | 07/22/2026.
913017 BR 9 |United Technologies COrp St NL..........c..urviiriimriiriiereiessssesssesniis 995,010 |...104.902 1,000,000 998,682 536 | ..o | s | e 4.500 02/23/2010. | 04/15/2020.
91324P  CM 2 |UnitedHealth Group Inc Sr Nt ...1,003,150 |...101.156 1,000,000 ...1,001,656 (623) | evevnerreieinens [ e [ e 2.700 07/21/2015. | 07/15/2020.
931142 CU 5 |Wal-Mart Stores Inc Sr Nt. 1,498,620 |...103.513 .1,500,000 ...1,499,604 147 .0 3.625 06/30/2010. | 07/08/2020.
931422 AE 9 |Walgreen Co Sr Nt ...103.028 524,000 | ... 523,645 325 | e | e | 5.250 01/08/2009. | 01/15/2019.
94106L BB 4 | Waste Management Inc Nt ...104.837 2,000,000 | .o 1,865,532 5124 | oo | e [ 3.900 11/10/2015. | 03/01/2035.
95709T AP 5 |Westar Energy Inc 1st Mtg Bd ...100.556 .1,000,000 | ... 996,411 291 .r..3.100 17,653 | 02/27/2017.| 04/01/2027.
963320 AT 3 | Whirlpool Corp Sr Nt........... . ...103.026 1,300,000 | ..coovvvennee 1,286,753 1,536 [ oo | e | e 3.700 /48,100 | 07/22/2015. | 05/01/2025.
976826 BG 1 |Wisconsin PWr & Lt CO S Nt........ccovvcviiverreriniincniveiensseesssnisenieneens. | eovenes | oo | cenneeen 1| et IFE | i 993,850 |...104.115 .1,000,000 998,846 T04 [ i [ e [ 5.000 07/07/2009. | 07/15/2019.
98389B AT 7 |Xcel Energy Inc Sr Nt . 1,999,460 |..... 99.752 .2,000,000 ...1,999,532 72 <..r..2.600 11/28/2016. | 03/15/2022.
00205G  AA 5 | APT Pipelines Ltd SrNt.........ccocvuriuiiriiiriiereiiereiseseeseseisessisessiesesissssins | e (o] (1 2FE| oo 2,972,280 |...102.754 .3,000,000 2,985,403 2,725 | oo [ e | 3.875 10/03/2012. | 10/11/2022.
21684A  AA 4 |Rabobank Nederand SUb Ni..........cccvcreriiineeiniiieieiceiseissriesiesesennns | ceeeens [0 IS IOV 1FE ...3,039,014 |...107.195 .3,000,000 (3,881) [ covoernrirerieris | revrveirerierinenis | e 4.625 01/07/2014. | 12/01/2023.
714264  AD 0 |Pernod RiCard SA St NL..........c..oiriiriiiriieceseceiseceiesesiesesiesesiesesiesesienes | e D|. A 2FE| .. ...2,758,000 |...106.223 .. 2,500,000 | .............2,694,010 [ ..ooivooiriiiiriiiinns | e (45,201) [ ..o | oo | e 4.450 s 07/26/2016. | 01/15/2022.
82620K AF 0 |Siemens FinancieringSmat St NL.........ccovveiieinrneessennesssesssssseenns | e [0 1] e TFE]| 496,290 |..112.158 | ...ccoveviiinne 560,790 | ....... 500,000 B5 | i | e [ 4.400 |.....4.445 |MN......| .ccoc0..... 2,078 | oo 22,000 |05/18/2015. | 05/27/2045.
88165F  AG 7 |TevaPharm Fin BV St NL........ccocooiiiiirieciieceeceeseeesesecesiesesiesesiesesenns | ceneees Clud | e 2FE ...1,962,107 |..... 89.515 ..1,759,863 1,966,000 383 | e | e | e 2.950 |......2.973 | JD....... 57,997 | 12/13/2012. | 12/18/2022.
89153V AL 3 |Total Capital Intl SA Nt D] 1FE]| .. ..2,047,780 |...106.034 | ... ..2,120,688 .2,000,000 (4,495) | ..ovvveinniiinnins [ | s 3.750 464 |AO...... <. 15,000 | 03/31/2014. | 04/10/2024.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations. ... | s 269,522,035 XXX | e 274,418,522 | ......... 267,247,736 (277,856) 0 0 XXX XXX XXX | ... 2,768,507 | ... 9,343,613 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
17326C  AZ 7 |Citigroup Comm Mtg Tr CMBS Ser 2017-B1 C......cccooovvvvinmiiinnniineiienniissniins | covei | o [ e Y M| 2,883,910 |..102.702 | .............. 2,875,662 | ..ocvvrnven. 2,800,000 2,881,337 (2,574) [ oo | e | s 3458 |..... 3111 |MON... | cooovrrnnes 8,069 | .......... 32,275 | 08/15/2017. | 08/15/2027.
61763B  AS 3 |Morgan Stanley BAML Tr CMBS Ser 2013-C13.......coccoovviinniiiinniinsniinssinsnni | covee | o | covvnnnnes 4] ... M| e 4,840,966 |...103.126 | ............. 4,846,908 | .............. 4,700,000 | ............. 4,764,056 | ...ocooovvioiniiinnins | s (19,953) 3.557 |...... 3.099 |[MON... | coovrreae 13,932 | ....co.. 167,179 | 11/26/2013. | 11/15/2046.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHIES. ... enees 7,724,876 XXX | e 7,722,570 | .............. 7,500,000 | ............. 7,645,393 | ..o 0 [ (22,527) 0 0 XXX XXX XXX | e 22,001 | ........ 199,454 XXX XXX
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1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 (4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
05568B  AA 6 |BNSF Trust ABS PTC Ser 2006-1.........cc.coouvvermmiernmeiinniiisniisnicssissssisneiens | coneees [P (U I 1FE ..807,003 |...109.532 | ................883,922 | ....... 807,003 | ... 807,003 [ .oooveerirerirreiinis | evrrnenieninrennes | e | e | ceend 5720 |...... 5719 |W....... ..21,285 46,161 | 05/10/2006. | 01/15/2024.
15200W  AB 1 | Centerpoint Energy Transition LBASS Ser. RTINS PR ] 1FE| .. ..830,655 [...100.015 | ..........c....830,777 | covvoorriri 830,656 | ... 830,652 (2) | v | e [ e 2.161 |...... 2.160 |AO...... v 3,789 | . 17,947 | 01/11/2012. | 10/15/2020.
31331F  AX 9 |Fedex Corp ABS PTC Ser 1998-1A.......courvrirmrinsneieiensssesssssseessssssseenss | wovenns [ 41 ... 2FE | oo 753,376 |...108.000 | .................857,941 | .coiirenne 794,390 | ... 786,744 2,739 | oo e [ 6.720 |...... TA404 [Jdoee | e 24,616 | .......... 53,383 | 11/16/2000. | 07/15/2023.
47215B  AD 9 |JCP&L Transition Funding LLC LBASS Ser 2.. e | [ [T ) [, 1FE ..999,107 |...106.569 | ..............1,065,687 | .............. 1,000,000 | ... 999,808 81 | e L 5.610 |...... 5.659 [MJSD. 4,052 .56,100 | 08/04/2006. | 06/05/2023.
907833  AJ 6 | Union Pacific RR ABS PTC Ser 2000-1............ccouerrvermrrieniireneineneeoeeeiseseions | s JU (U i I 1FE| .. .206,524 |..103.145 | .................213,020 | ....... 206,524 | ... 208,524 | ..ooooiierineiiniins e | e | e | e 8.000 |...... 7.997 [U....... coeeer.. 16,857 | 09/15/2000. | 01/10/2021.
00908P  AA 5 |Air Canada LBASS EETC Ser 2017-1AA. ... | v Al {1 TFE| i 500,000 |...101.081 | ................505,405 | ....... 500,000 | ... 500,000 | ..oovveinieinniinnns | o | e | s | 3.300 |...... 3.300 | oo | i858 | 12/07/2017. | 07/15/2031.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities...............ccc.cccceees 4,096,665 XXX 4,138,573 | ..occccenen. 4,130,731 2,818 0 0| XXX XXX XXX | e 62,048 | ....... 190,448 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... 281,343,576 XXX .278,886,309 | ......... 280,783,367 (297,565) 0 0 XXX XXX XXX | .. 2,852,556 | ..... 9,733,515 XXX XXX
Hybrid Securities - Other Loan-Backed and Structured Securities
01039X __AA 8 | Alabama Power Cap Tr V LBASS Fx-o-FItG.... Lo [ FE] 997,770 1,000,000 | ... 998,208 ) I 4435 |...4.447 [JAJO.. | ........ 42,184 | 09/26/2002. | 10/01/2042.
4599999. Hybrid Securities - Other Loan-Backed and Structured Securities.. .. e 997,770 1,000,000 | ..oovenennns 998,208 | ..oovoverreriinas 0 3 0 0 XXX XXX XXX ] s v 42,184 XXX XXX
4899999.  Total - HyDHA SECUMHES. ... | cnniiniees 997,770 1,000,000 | ...cccovvennnc 998,208 | .....ccoovveriiinnn 0 3 0 0| XXX XXX XXX | e 11,211 | s 42,184 XXX XXX
Totals
7799999.  Total - ISSUET OBIIGALIONS. .......vveieieeiee i | s 333,684,815 XXX | s 342,162,163 | .......... 331,111,343 | ........ 332,996,357 | ..oovviiniiianinenas 0 [ (306,575) 0 0| XXX XXX XXX | ... 3,608,450 |....12,389,980 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMHIES...........vuuuiiiruiiisiiiisiriissesiis s | eosenieons 19,421,541 XXX [ 20,366,849 | ............ 19,881,729 | oo 19,799,493 | oo 0 [ s 47,733 0 0| XXX XXX XXX | e 64,506 | ........ 774,065 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMHIES. .........ouruiriiiriiirisisisssissi s | oo 7,724,876 XXX ..1,722,570 7,500,000 | ............7,645,393 | ... | s (22,527) 0 0| XXX XXX XXX | e XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities............cccooriiiriiniricnsnicsiniinnees 9,094,365 XXX | ... ..9,602,702 9,138,573 | .. . 2,821 0 0| XXX XXX XXX | .......157,426 XXX XXX
8399999,  Grand Total - BONGS...........cciiuiiiiiiiriiiiiis s | s 369,925,597 XXX | 379,854,284 | ........ 367,631,645 | ......... 369,570,179 | cooovvvivriannas 0 (278,548) 0 0] XXX XXX XXX | ... 3,852,383 XXX XXX
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Showing all PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
Current Year's

F Rate per Unrealized Other-Than- Total Foreign

or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange NAIC

ei|  Number of Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment BJ/AC.V. Change in Desig- Date

CUSIP Identification Description Code [gn Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) / Accretion | Recognized (15+16-17) B./A.C.V. nation | Acquired

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 Nonadmitted Unrealized Temporary Total Change in Total Foreign Market

ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B/A.C.V. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB./A.C.V. (a) Acquired
9899999. Total CommON and Preferred SOCK. ..o eoereseeeniesseees 0 XXX (V) I ([ 0 0 0 0 (V) (U 0 XXX XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total $ value (included in Column 8) of all such issues §.......... 0

NONE
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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. it

912828 M8 0 |U S Treasury Nt 2.000% 11/30/22.. 11/30/2017........ Barclays Capital Inc 3,724,964 206

912828 W7 1 |U S Treasury Nt 2.125% 03/31/24.. 04/24/2017. Barclays Capital Inc 250,284 363

0599999.  Total - BONAS = U.S. GOVEIMMENL.........cuiueiiiiteiteisetesieiseieestessess et sesssesssssetsssessesssssssesssssessssessessessssessassessnss | sesesessessesassassessessesassassessssssessessessssessessessssessessessssassessessssessassessnsansessesssssnsassessnsanes 3,975,248 569
Bonds - Industrial and Miscell;

038222 AL 9 |Applied Materials Inc Sr Nt 03/28/2017 JP Morgan Securities LLC.. 2,989,350

05531F BB 8 |BB&T Corp MTN SrNt  2.850% 10/26/24..........ccovviiieiieieieinereisisssieisssssiessssssesessssssssenes. | onssseeessnes 10/23/2017........ Morgan Stanley & Co LLC 999,180

097023  BU 8 |Boeing Co SrNt 2.800% 03/01/27.......cvervemerrerrnerrerereeireenns 02/14/2017........ Citigroup........ 976,980

11134L  AE 9 |Broadcom Crp/ Caymn Fi Sr Nt........ 01/11/2017........ Credit Suisse Securities LLC............. 3,995,840

11134L AN 9 |Broadcom Crp/ Caymn Fi Sr Nt........ 10/10/2017........ JP Morgan Securities LLC.. 999,720 | oo 1,000,000

14149Y  BJ 6 |Cardinal Health INC St NL........ccoiiecieiieeeie e 06/01/2017........ Bank of America BISD Dealer.............ccc.ouevenecs 1,000,000 ...1,000,000

141781 BF 0 |Cargill Inc St Nt 4.760% 11/23/45........ccovvvvvrirmrrerreriricineiienins 08/04/2017........ JP Morgan Securities LLC.. 466,484 400,000 | ..o 4,020

17326C  AZ 7 |Citigroup Comm Mtg Tr CMBS Ser 2017-B1 C......cccovvrvrvrvrnerrerireereriiniins 08/15/2017........ Citigroup........ 2,883,910 | cooovreeenieieerienis 2,800,000 | ..oevueeeernrierieeneieenies 7,531

207597 EG 6 | Connecticut Lt & Pwr Co 1st Mtg Bd 08/08/2017........ Mizuho Securities USA Inc 1,097,490 21,000,000 [ oo 14,572

278062  AF 1 |Eaton Corp SrNt  3.915% 09/15/47.......cvomiverieerrnrricrierereenns 09/06/2017........ Citigroup........ 600,000 600,000

278865 BB 5 |Ecolab Inc SrNt 3.250% 12/01/27.......oceevremeererreeireenns 11116/2017........ JP Morgan Securities LLC.. 498475 | oo 500,000

446413 AK 2 |Huntington Ingalls Industries SrNt..........cccovirrnrneieneeesesinins 11/20/2017........ VMIOUS. ...ttt 501,639 500,000

478160 CE 2 |Johnson & Johnson SrNt.......... 02/28/2017........ JP Morgan Securities LLC.. 998,970 ...1,000,000

50540R AU 6 |Laboratory Corp of America Sr Nt 08/15/2017........ Wells Fargo Securities LLC..........covvvrnmeinrneenrissensinns 998,490 | ..o 1,000,000

579780 AN 7 |McCormick & CO INC SENE.......couiiriiiieieiece s 08/09/2017........ Bank of America BISD Dealer.............ccccccvunune 498,275 500,000

615369 AL 9 |Moodys Corp SrNt 3.250% 01/15/28..........ccocvmvrvnrrrnes 08/18/2017........ VATHOUS. ...t 2,901,397 02,900,000 | ovvoiriirrieeeeeei 12,178

65473Q  BF 9 | NiSource Finance Corp SrNL........oceirireiirineieierseesesssseessessssseseenes 08/10/2017........ VAIHOUS. ..ottt 1,066,690 | ..o 1,000,000 | oo 10,087

65473Q  BG 7 |NiSource Finance Corp Sr Nt. 09/05/2017........ Citigroup........ 299,676 300,000

68217F  AA 0 [ Omnicom Group Inc Sr Nt 07/19/2017........ JP Morgan Securities LLC.. 1,014,020 ...1,000,000 9,900

69349L  AQ 1 |PNC Bank NA Sub Nt 4.200% 11/01/25. 09/22/2017........ Goldman Sachs & COMPANY.........c.ewerrrmerrerereernerieiies 2,165,720 | cooovveeerieeeeeeeis 2,000,000 33,833

720198  AD 2 | Piedmont Operating Partnership Sr Nt 07/18/2017........ Morgan Stanley & Co LLC 4,169,320

774341 AJ 0 |Rockwell Collins Sr Nt 03/28/2017........ Wells Fargo Securities LLC........ccovvvvrnrreiniirieienissienieninns 7,976,960

780153 AW 2 |Royal Caribbean Cruises Ltd SrNE.........ccoruoririririrrece e 11/20/2017........ Morgan Stanley & Co LLC 1,494,345

883556  BX 9 | Thermo Fisher Scientific Inc Sr Nt. 08/10/2017........ JP Morgan Securities LLC.. 595,578

883556  BY 7 |Thermo Fisher Scientific Inc Sr Nt. 08/10/2017........ JP Morgan Securities LLC.. 691,775

95709T AP 5 | Westar Energy Inc 1st Mtg Bd 02/2712017........ Wells Fargo Securities LLC... 996,120

00908P  AA 5 | Air Canada LBASS EETC Ser 2017-1AA... A 12/07/2017. Credit Suisse Securities LLC. 500,000 ..500,000

3899999. Total - Bonds - INAUSEIAl AN MISCEIANEOUS................ocveviecreieiiicteteiecteeecteteecte ettt s etetes e tetereete eetetetesesaseesessesesesesseeeseesetebessssesensesetesesassesassesetesssesesansesetessnsesesnsesesesansesanarsesesenaes 43,376,404 42,800,000 | ..ooovevierereceeee 154,421

8399997, Total - BONAS = Pt 3.t 47,351,652 46,800,000

8399999. Total - Bonds 47,351,652 46,800,000

9999999. Total - Bonds, Preferred and Common Stocks

47,351,652
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15

F Current Bond

0 Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
38377N R4 8 |GNMA REMIC Ser 2010-164 CIPC...........ccccccc...o - | 12/01/2017. | PaydOWN....ovvvevevevvrnnnennnnsnnnsnnnnsssssnssssssnnnes | 1,118,166 | ....... 1,118,160 | ....... 1,102,960 | covvvvvoee. 1,112,851 | oo | oo 5,308 5,308 | ..o | v R TR [CI0 I ORRRPRROROUOURS DRSO ISR (I 27,546 | 10/20/2038.
38377U PV 4 | GNMAREMIC Ser 2011-34 CI PB.. o [ 1200172017, | PRYAOWN .o | 1,018,188 | ....... 1,018,188 | .......... 982,870 | ........o. 1,007,001 [ oovveeeeveeee | o 187 [ oo | coveie 187 [ oo | oo RO ECINE:EC T RRROOR FURITN IO | B OO 31,162 | 08/20/2039.
38377W WS 9 | GNMAREMIC Ser2011-82 CILP... - || 03/01/2017. | Paydown 303,940 ..303,940 .309,924 | .... 303,723 |....... 217 217 SURURUROOON: 11X 1 N SUOROITN DOVOOOOORRROoool ISSORRORROOOON o B IO 1,538 | 02/20/2037.
38377X NE 8 |GNMAREMIC Ser2011-112 CIGN.....ccvvvereriine .. | 07/01/2017. | Paydown . 199,278 | . 199,278 | ......... 198,220 | ..o 199,006 |....... 272 272 e 199,278 | . O [ 930 | 11/20/2036.
0599999. Total - Bonds - U.S. GOVEMMENL..........oocouiiiiiriiieiisiisrissiissiins s s | 2,639,572 | ....... 2,639,566 | ...... 2593974 | ... 2,622,581 | oo 0. 16,984 | ............... (] I 16,984 | .oovcooernnnan 0 [ 2,639,566 | ...ooooirrernad (I I 0 | s 0 ... 61,176 XXX
Bonds - U.S. Political Subdivisions of States
981305 A7 0 |Worcester MAGO SerD  4.125% 07/01/17......... |..}07/01/2017. MUY ....oooorviseiiseiisssiisssnenn | 315,000 | .......... 315,000 | .......... 304,416 | oo, 314,499 |....... 501 0 T [P 315,000 | ..ooovveeenrcenns | e | o) 0 ... 12,994 | 07/01/2017.
2499999. Total - Bonds - U.S. Political Subdivisions of States...............ccccoewuviiiiies  covvviiessiviisecsississsssssssss s | 315,000 | .......... 315,000 | .......... 304,416 | oo, 314499 | oo, 0 501 0 501 (V) 315,000 |................ (L) (U 0. 12,994 XXX
Bonds - U.S. Special Revenue and Special Assessment
20281P BB 7 |Commonwealth PA Fin Auth Rev Economic Im...... .. 06/01/2017.| Call ~ 100.0000.........ccoceureerirrrirrriniens 230.000 230.000 230,000 | oo oo, (10 OO IO 230,000 06/01/2023.
3133TH RV 1 |FHLMC REMIC Ser 2120 CIPC.. . 12101/2017. | Paydown e A1TT2 LA1TT2 41,649 123 772 01/15/2019.
3137A2 NK 3 |FHLMC REMIC Ser 3756 CI PB.. . 12/01/2017. | Paydown L3144 | 13,144 ..12,917 227 13,144 12115/2037.
3137A3 HS 1 |FHLMC REMIC Ser 3751 CIMC . | 12/01/2017. | Paydown 226.235 226235 225993 07/15/2037.
3137A5 R7 1 |FHLMC REMIC Ser 3786 CI EB.. . 12/01/2017. | Paydown 435752 435752 436,797 08/15/2035.
3138M6 DN 4 |FNMA Pool #AP2808 3.000% 08/25/42 . 12/01/2017. | Paydown 404,993 404,993 420,157 08/25/2042.
313920 RH 9 |FHLMC REMIC Ser 2501 AN .1 09/01/2017. | Paydown 3357 09/15/2017.
31393W X8 7 |FHLMC REMIC Ser 2638 Cl DH.. . 1 12/01/2017. | Paydown . 464,665 3,531 | oo | eeereeneennB88,196 [ e e | e [ 17,360 |07/15/2023.
31397S KV 5 |FNMA REMIC Ser 2011-30 CILC... . 1 12/01/2017. | Paydown ..881,392 | . ..890,832 3,982 v 17,162 | 12/25/2036.
57429L AL 0 |Maryland St Trans Auth Rev Ltd Oblg Txbl. .107/01/2017. | Call  100.0000 ....65,000 | ... 65,000 0 [ | erereerenenn85,000 [ i e | 0 | s 4,212 | 07/01/2022.
649085 AA 5 |New Valley Generation Il Ser 2001 ... | .| 05/01/2017. | Redemption  100.0000.. o 78,613 78,613 ..83,723 ...79,688 (1,075) | ooevveeecreneee | eeeeerieeene T8,613 | s | e | cverevrereieeenn0 | v 2,190 | 05/01/2020.
64908P AA 1 |New Valley Generation Il Ser 2002..............cc....... .1 01/15/2017. | Redemption ~ 100.0000...........ccoccrvrrrenee e 75,829 | ... 75,829 | ...........75,829 0 | eoveeereeereennes | eevereeeienenn 75,829 [ e | oo | eveeerereienienc0 | v, 1,945 | 01/15/2021.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENLS............ ocovcirrviinniviiinssisississsiisssssissssssssssssssnsssis | 2,937,710 | ....... 2,937,710 | ....... 2,944,595 0 (9,175) 0] .000n2,937,710 |0 |0 [0 69,661 XXX
Bonds - Industrial and Miscellaneous
010392 EW 4 |Alabama Power Co Sr Nt Ser 07A..........ccccoouvvvs « [ 02/01/2017. | MARUFtY .....oooovnvionniiissssesiisssssiisssnss [ 500,000 | ........ 500,000 | ......... 498,300 | ..o 499,982 | ...... 18 LT I IS 500,000 [ .ooovveeeereeens | e | oo 0. 13,875 | 02/01/2017.
025816 AX 7 |American Express Co Sr Nt [ 0812812017 | MBHUIIY...ooeeessenvessessien | 500,000 | ........ 500,000 | ......... 498,710 | oo 499,889 |..... 11 LR T I B 500,000 [ .oovoerrceeens | oo | coireerssiiieni [ o 30,750 | 08/28/2017.
039483 AY 8 | Archer-Daniels-Midland Co Sr Nt. - |~ | 09/29/2017.| Call - 100.000! . rrennn2836,000 ..836,000 835,983 | oovovn 836,000 | ...coovoverrrerne. 0 FRLX T Y Y N | B B 62,663 | 03/15/2018.
05568B AA 6 |BNSF Trust ABS PTC Ser 2006-1...........ccoo....... .| 07/15/2017. | Redemption ~ 100.0000....................... 91334 | 91334 | 91334 | . 91,334 |...... 0 LT <0 RITN DORPOTN PPN ) I DO 2,624 | 01/15/2024.
075887 AU 3 |Becton Dickinson & Co Sr Nt -[06/19/2017. | Call - 100.0000......oocovvssversvvensieen | 1,000,000 | ....... 1,000,000 | .......... 993,480 | ............. 998,148 |....... LT3 IO B 998,494 | ...ooovovvevereree | e 1,506 | e 1,506 | ... 92,346 | 05/15/2019.
126410 LM 9 |CSX Transportation Inc Co Gtd Nt.. || 07/15/2017. | Redemption ~ 100.0000.......coccorccvweere | | 100,263 | ..........100,263 | ........100,263 | ..oorvr0000... 100,263 | covorroccccons | o 0 [ oo | eeeerereee 100,263 | oo | oo | eeveseeseiiienns0 | e 6,267 | 01/15/2023.
134429 AV 1 |Campbell Soup CO ST Nt o | 07/15/2017. [ MAEUIIY.....oovevivee e I R 1,000,000 | .......1,000,000 | ..........997,110 | ..............999,757 |....... 243 243 | oo | e 1,000,000 | oo | e | e 0| 30,500 | 07/15/2017.
15200W AB 1 |Centerpoint Energy Transition LBASS Ser.. .| 10/15/2017. | PaydOWN.........vvveevieiseviessissiiissnins | 169,344 | ....... 169,344 | ... 169,344 | ... 169,384 | covvooeivrceries | oo 0 [ oo | eevereenee 189,344 | e | e | eveericeeiieenn0 | s 3,538 | 10/15/2020.
15361G AR 6 |Central Hudson Gas & Elec Corp St MT Nt........... | .. | 09/01/2017. | MatUrity........cooovvveeemmnisssnnnnnvvivisssssssennns [ 2,000,000 | .......2,000,000 | .......2,000,000 | ....cccee.2,000,000 | covvvovecererevseens | corerersssreereenenes 0 2,000,000 [ evvvvvvcerrrnn | covvrnsssennenns | o0 [ e 100,467 |09/01/2017.
19416Q DU 1 |Colgate-Palmolive Co MT SrNt........ccoovrerirniernncn. .. [ 05/01/2017. | MatUFity..........orvvereerecceieneeses 500.000 | ..........500.000 | .........497.800 | .............499.869 | ... 131 131 reeenneenn500,000 [ oo e | e [ 6,563 | 05/01/2017.
207597 DW 2 |Connecticut Lt & Pwr Co 1st Mtg Bd... .1 03/01/2017. | Maturity........cooveereeeceeeeiceeeveeeiieseieene |l 1000.000 | .......1.000.000 | ... 997150 | oooooo.999.941 | 59 59 | il 1,000,000 | .oveovvvvevreenes feeereeeeieien | evvercerinieennnd0 | e 26,875 | 03/01/2017.
20825C AR 5 [Conocophillips Nt 5.750% 02/01/19.. oo |- 108/01/2017.| Call - 100.0000.............reeevvrvvsesmvvriieens | L 4.000.000 | .......1.000.000 | .........993.260 | ...........998.258 | ... 401 401 998,659 | vovovveereerens | e 1,341 | 1,341 114,657 | 02/01/2019.
20825C AU 8 |Conocophillips Co Gtd Nt.........cccvvreeeeencerirriieene .. | 06/21/2017. | Call ~ 100.0000 o . 498701 | . 187 187 e 8498,888 [ oo e 1112 | 112 | 80,185 | 01/15/2020.
216871 AC 7 |Cooper US Inc Co Gtd Nt A O7I012017. | MEHUIHRY....oorsoeeeseessseensn | 2,000,000 | ....... 2,000,000 | ...... 1,998,900 | ........... 1,999,933 |....... 67 LY R B 2,000,000 | vovvvvreeccecccc | oreeeneeseessseie | rereererneen0 | 122,000 | 07/01/2017.
219207 AB 3 | Comell University Sr Nt... e | [ 0111820171 Call - 100.0000. .o | 1,575,000 | ....... 1,575,000 1,683,251 1,607,779 | ....... (746) (746) eereeren 1,607,083 | oo [ 002(32,083) | ........(32,033) | ..... 159,590 | 02/01/2019.
22160K AC 9 |Costco Wholesale Corp Sr Nt.. coo [+ | O3M5/2017. | MAHUTRY.-sssscsissiien | 1,000,000 | ....... 1,000,000 998,410 ..999,961 | ....... 39 39 e ,000,000 [ oo [ oo | o0 | e 27,500 | 03/15/2017.
2442E  QF 9 |Deere John/ Cap Corp MT Nt. - | 04/13/2017. | Maturity. 2,000,000 | -......2,000,000 988,780 999,507 |....... 403 403 | oo | 2,000,000 [ oo e | e [ e 55,000 | 04/13/2017.
24422 RL 5 |Deere /John/ Cap Corp Sr Nt... . 1 01/13/2017. | Maturity .499,435 499,99 |....... 4 4 | e | 500,000 | i | e | o0 5,000 | 01/13/2017.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15

F Current Bond

0 Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
25468P CS 3 |Disney Walt Co MT Nt 1.125% 02/15/17............. o [ 02/15/2017. | MALUFtY.....ooovonviiinnniiiniinsiii 500,000 500,000 .495,200 499,879 | ... 121 121 ....500,000 KO 2,813 | 02/15/2017.
31331F  AX 9 |Fedex Corp ABS PTC Ser 1998-1A........ccco.cooovn. - | 01/16/2017. | Paydown 114,028 114,028 | ........ 108,141 | . IREPX:% 3 I B 1,491 EIZL:X I ORI VORI I X1 N ENSSOOOION BUOOROOOON NN | B OV 3,831 | 07/15/2023.
373334 GE 5 |Georgia Pwr Co Sr Nt Ser B, o [ 061012017 | MAtUIY....ooeeoeeeesseesseeenn | 1,000,000 | ....... 1,000,000 | .......... 997,840 | ............. 999,885 |....... 115 115 [ oo | ee0eeeeeee 1,000,000 [ oo | oo | o0 | e 28,500 | 06/01/2017.
406216 AV 3 |Halliburton Co SrNt 5.900% 09/15/18. oo |-+ 03/15/2017. | Call 1000000 .ovseveescversvvensvvesne | 1,000,000 | ....... 1,000,000 ..999,840 999,967 |....... 4 A || e 999.971 [ s |29 | 29 | 93,675 | 09/15/2018.
459200 GJ 4 |International Bus Machs Corp SrNt.........ccccoverennee .. | 09/14/2017. | Maturity I 1,000,000 | ...... 1,000,000 | ..........996,540 | . 999,690 |....... 310 310 | eeeeerceerieriens | eereeere 1,000,000 | v | v | e | 57,000 |09/14/2017.
47214T AD 1 |JCPAL Transition Funding LLC LBASS Ser2........ | 0B/05/2017. | PaYAOWN. .o | 147,523 | oo 147,523 | ......... 147,407 | o 147,516 | ...... 7 20 USSR IO ' &7 1 SOOI DO IO | 1) DO 3,428 | 06/05/2019.
48121C YK 6 |JPMorgan Chase Sub BK Nt.......cccccorreeerrrrccee | 1000112017, [ MUY || 2,000,000 | ... 2,000,000 1999,785 | ...... 215 2,000,000 [ oo | oo | o0 | e 120,000 | 10/01/2017.
494368 BB 8 |Kimberly-Clark Corp Nt.........ccovvvmevreriirirncrinris .. [ 08/01/2017. | MALUFtY......ovooeeeeeeeeeeeeeeesiieee | 1,000,000 | ...... 1,000,000 999,769 |....... 231 1,000,000 { oo | e | eeeeriieniiennn0 | 61,250 | 08/01/2017.
58013M EB 6 |McDonalds Corp MT Nt Ser l........ccccoevveriniinnnnnne .. [10/15/2017. | Maturity.........covvvvvereeeivisssevssissssssiiissnns | 1,000,000 | ....... 1,000,000 ..999,797 203 1,000,000 | vvvoveeveeeeees oo | eeereeeireeennd0 | s 58,000 | 10/15/2017.
61763B AS 3 |Morgan Stanley BAML Tr CMBS Ser 2013-C13..... .. | 08/15/2017. | Goldman Sachs & Company. 936,609 800,000 ..2,850,048 (7,451) v 71,100 | 11/15/2046.
628962 AC 6 |Natl Inst Health Neuroscience Gov Gtd Se. .. | 08/15/2017. | Redemption  100.0000.. 208.257 208,257 . 207,512 | oo | eeereereenee 785 | oo oo 785 e | v 208,257 [ oo oo | o0 |, 10,804 |02/15/2019.
670346 AG 0 |Nucor Corp SNt 5.750% 12/01/17.. o [ 1200172017 MBHURRY ..o | 2,000,000 | ..... 2,000,000 991,160 ...1,998,967 ..1,033 . SO I | N B 115,000 | 12/01/2017.
TA041A  AA 1 |Preferred Term Sec Ltd VI LBASS Fit Rt N. .| 12/28/2017. | Call 1,482,944 | ... 1,482,944 ..995,890 069,378 13,904 1,083,282 39 26,164 | 03/24/2034.
74041A  AA 1 |Preferred Term Sec Ltd VI LBASS Fit Rt N. o [ 0912512017, | PAYBOWN. .o | 1,775,655 | ....... 1,775,655 | .......1,192,463 I 495,198 T 4110 O DU IO | 1 DO 19,578 | 03/24/2034.
74971V AC 5 | RSB Bondco LBASS Ser 2007-A CI A3 < | 0410172017 PAYAOWN. ..o | 1,038,657 | ...... 1,038,657 | ...... 1,037,965 | ..........1,038,528 |....... 129 4,038,657 [ oo | oo | eereeiiieeenni0 | 30,225 | 06/28/2019.
833034 AE 1 |Snap-OnlincNt 5.500% 01/15/17 .. [ 01/15/2017. | Maturity..........ccoovvvvercenriisecnsiicsneriierinns .......2,000,000 1,000,000 | .......1,999,380 3 3 .2,000,000 01/15/2017.
883556 BB 7 | Thermo Fisher Scientific Inc Sr Nt... .. 103/22/2017.| Call  100.0000............ccomrvmmvervmrmriiiienne | 7,000,000 | .......7,000,000 | ...... 6,998,950 | ..........6,999,780 |...... 46 46 6,999,827 01/15/2018.
89233P 55 1 | Toyota Motor Credit Corp MT Nt. o [ OVAZ2I2017. MBI e | 1,000,000 1998350 | .............999,990 |...... 10 10 11,000,000 01/12/2017.
89837R  AA 0 |Trustees of Dartmouth College Nt... ..| 11/20/2017. | Call  100.000f 598.000 588,175 595.167 | ... 999 999 06/01/2019.
907833 AJ 6 |Union Pacific RR ABS PTC Ser 2000-1.. .. | 07/12/2017. | Redemption  100.0000.. T 100,622 100,622 LT001:7.22 I D 0 01/10/2021.
90783T AA 8 |Union Pacific RR PTC Ser 2004-1 ... |..101/02/2017. | Redemption ~ 100.0000.. 34,663 ..34,663 | ... 34,663 0 X 07/02/2025.
90783X AA 9 |Union Pacific RR PTC Ser 2007-3.........cocccccoencn. .| 07/02/2017. | Redemption ~ 100.0000...........ccoocr...cc.. 23008 23088 | 23.248 0 . e 0 01/02/2031.
714290M  AB 1 |Perrigo Finance Unlimited Sr Nt D | 06/20/2017. | VAIOUS...oovsvvvssvvrnsssssssssnssssssssseessne | 3,121,807 | .......3,000,000 | ....... 3,042,600 | ........... 3,039,914 (1,692) [ coovveeeeeccciiiis | 003,038,223 | oo | e 83,584 | ... 83,584 03/15/2026.
3899999, Total - Bonds - Industrial and MiSCEIANEOUS..........ovvssvvessvnssvssssnssins svsmssssssissssssssssssssss s || 47,353,954 | ....47,095,538 | .....46,166,205 46,295,849 506,884 | oo 0 [ oo 46,802,734 | oo 0]...551,220 | ...... 551,220 | 1,991,731 | XXX
8399997. Total - BONAS = PAMt 4...........oooiei s esssns s | 53,246,236 | ... 52,087,814 | ... 52,009,280 | .........52,179,813 v 515,194 0 52,695,010 0 ... 551,220 | ....... 551,220 | ..2,135,562 XXX
8399999, L el I 53,246,236 | ....52,987,814 | ....52,009,280 | ......... 52,179,813 | o0 | 00515194 | o0 [ 515,194 0 52,695,010 0...551,220 | ....... 551,220 | 2,135,562 | XXX
9999999, Total - Bonds, Preferred and COMMON StOCKS.........oovvovrsiovnsesisnsi oo | 53,246,236 XXX 52,009,280 | ......... 52,179,813 | coorvvrr0 | 00515194 | 0 | 515,194 0 52,695,010 0]...551220 | ...... 551,220 | .2,135562 | XXX
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Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

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

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

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

NONE
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

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

NONE
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SCHEDULE DA - PART 1

ned December 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Ow
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 1 14 15 16 17 18 19
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
Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) / Accretion | Recognized BJ/AC.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest

NONE
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Annual Statement for the year 2017 of the HARLEYSV"—LE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

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

NONE
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SCHEDULE DB - PART A - SECTION 2

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

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

NONE




0c3

Annual Statement for the year 2017 of the HARLEYSV"—LE LIFE INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

Ticker
Symbol

Number of
Contracts

Notional
Amount

Description

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

Schedule /
Exhibit
Identifier

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

Date of
Maturity or
Expiration

9

Exchange

10

Trade
Date

11

Transaction
Price

12

Reporting Date Price]

Fair Value

Book/Adjusted
Carrying Value

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

Cumulative
Variation
Margin for All
Other Hedges

Change in
Variation
Margin Gain
(Loss)
Recognized in
Current Year

20

Potential
Exposure

21

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

22

Value of One
(1) Point

NONE
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SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year

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

NONE




Annual Statement for the year 2017 of the HARLEYSV"—LE LIFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Credit
Master | Support Contracts with Contracts with
Agreement| Annex | Fair Value of Acceptable| Book/Adjusted Carrying | Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) | (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value < 0 of Collateral Exposure Sheet Exposure

1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64

¢cd

NONE
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SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

1

Exchange Counterparty or Central Clearinghouse

2

Type of Asset Pledged

3

CUSIP Identification

4

Description

5

Fair Value

6

Par Value

7

Book/Adjusted
Carrying Value

8

Maturity
Date

9

Type of Margin
(,Vorlv)

NONE




Annual Statement for the year 2017 of the HARLEYSV'LLE LlFE INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

(Securities lending collateral assets reported in aggregate on one Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E.)
2

1 3 4 5 6 7

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

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

NONE
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(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggre

SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

gate on Line 10 of the Assets page).

1

CUSIP Identification

2

Description

3

Code

4

NAIC Designation
/ Market Indicator

5

Fair Value

6

Book/Adjusted
Carrying Value

Maturity
Date

General Interrogatories:

1.
2.

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

NONE
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Annual Statement for the year 2017 of the HARLEYSV"_LE LlFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 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
Bank of New York Mellon New York, NY 1,609,605 | XXX
JP Morgan Chase. New York, NY' rrreeennennnen(1,492,850) | XXX
Wells Fargo. SN FranCisCo, CA.........couuriiiriieniiereiiesisesssiessissssiesssssssissssias | woeseons 344,012 | XXX
0199998. Deposits in.....2 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories... XXX XXX 149,343 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 610,110 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 610,110 | XXX
0599999. Total Cash XXX XXX 0 0 610,110 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 2,107,574 | 4. April 1,960,809 | 7. July. (1,272,909) | 10. October. (2,497)
2. February (448,096) | 5. May. 1,251,900 | 8. August 215,100 | 11. November. (350,176)
3. March (784,858) | 6. June (679,007) | 9. September. (432,396) | 12. December. 610,110

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1
CUSIP Identification

2
Description

3 4
Code Date Acquired

5
Rate of Interest

6
Maturity Date

7

Book/Adjusted Carrying Value

8
Amount of Interest Due & Accrued

9
Amount Received During Year

Exempt Money Market Mutual Funds as Identified by the SVO

09248U 71 8 |BlackRock Liquidity Funds T-Fund POrtfol.............ccccoiriiimiiiiniiiniiesisecessecesseesessenes 12/29/2017....... 1.187
316175 10 8 | Fidelity Institutional GOVt FA# 57...........coouriiiriiicic s 12/04/2017....... 1.165
12/29/2017....... 0.012

61747C 70 7 |Morgan Stanley Inst Liquidity Money Mark

8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO.

8899999. Total - Cash Equivalents

....14,814,232




Annual Statement for the year 2017 of the HARLEYSV"_LE LlFE INSURANCE COMPANY

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 Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona
4. Arkansas... For protection of state's ph's. 235,696 235,940
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida . .
11, GEOMGi@.u e GA|.. For protection of state's ph's. 62,852 62,917
12.  Hawaii HI
13.  Idaho. D]..
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22.  Massachusetts. For protection of state's ph's 157,131 157,293
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire. License requirement-hv. 52,377 52,431
31, New Jersey....
32. Multiple. 269,894 267,357 199,725 198,098
33.
34. License requirement-hv. 400,000 424628
35.  North Dakota.
36.  Ohio... Multiple 3,490,117 3,468,143 224,365 222,952
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania. For protection of all ph's 4,991,529 5,300,234
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | .
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59.  Total XXX XXX 8,751,540 9,035,734 1,332,146 1,354,259
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0
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