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Annual Statement for the year 2017 of the Loyal American Life 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@@SUNY SECUMHES........vvuererrireireiieireiseiseiseeseesees s sessesississiens | eesnesnnees 4143514 | ... 1.5 | 4143514 | oo | s 4,143,514 | ............. 1.5
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES........cvrrererrirnerrereeenssnssssssseesses | sresesssssssssssssssssessenes | sonsseseneens 0.0 [ e | e | e (0 [ 0.0
1.22 Issued by U.S. government Sponsored agenCi€s..........oueueveverrererrennens | eoreverssiesenissssssiens | cvveessennens 0.0 [ oo | e | e (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUIHES). ... cvovvuireircereeie ittt sessnnns | eeseneinnees 1,020,531 | oo 04 | e 1,020,531 [ oo [ e 1,020,531 | coovrrenne 0.4
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............ccoerreeee | correreernenneenensernenes | coreeeeeneens 0.0 [ oo [ ereeeensneiessnennenes | e eeeseeeeees (01 IO 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations
1.43 Revenue and assessment obligations .
1.44 Industrial development and similar obligations...............ccoevveveieiieiceniiens e | e 0.0 [ | e | e (01 IO 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccocveverereeneeiesesiesiesieies | ceveeresisssssesesssssesiens | ceveesensenns 0.0 [ oo e | e (0 [ A 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevverveueneivees | cevereresieesseniens | cevvevieinns 0.0 [ eroieieereeieieieies | e | e (01 IO 0.0
1513 AlLOtNE ..ottt stess s sssensns | svsessssesssessnsssssnnsans | sssessesenes 0.0 [ o v | e (V1 I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........ccccovwt [ coonrnrnninrnnireiinnnns | ceeeinninns 0.0 [ e | e | e (0} I 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiN€ 1.5271.........cuvieirieeieieesseieieis | oo | cveesssnnens 0.0 [ oo | e | e (01 IO 0.0
1,523 Al ONEI ..ottt stess s sssssensns | sssesssssssssessnnssssnssnns | sssessesenes 0.0 [ o e | e (V1 I 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). ... vvoevrireireiee ittt sntsnts | eeseens 194,309,010 194,309,010 | ...ovvvcvrrrirerirriinies | e 194,309,010

© o N o

. Total invested assets

2.2 Unaffiliated non-U.S. securities (including Canada
2.3 Affiliated securities
Equity interests:

3.1 Investments in mutual funds
3.2 Preferred stocks:

3.21 Affiliated
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated
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

3.3

34

3.5

53

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

. Cash, cash equivalents and short-term investments............coccoevvenenennininineinnenns
. Other invested assets

12,908,312

12,908,312 |....

.12,908,312
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Annual Statement for the year 2017 of the Loyal American Life 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 Loyal American Life Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

© o N o

10.

1.
12.
13.

L

© N o o

10.
1.
12.

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHOE YEAI..........cciueieieiieiieieie ettt bbb bbbt

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

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

ACCIUAL OF QISCOUNL. ...ttt bbb bbb E bRt bbbt

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i,
Total gain (I0ss) on disposals, Part 3, COIUMN 19..........ciiieieietece ettt bbb a bt tes et b s sesaen

Deduct amounts received on disposals, Part 3, COIUMN 16............cccvevriiiieciieieee ettt sss st st s s sssaen

Deduct amortization of premium and AEPIECIAtON............ovuiveveireeeee ettt ettt as s b st s e b s s sees

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt
9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt

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
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10)........ccccevrirerererririrereeeeees e
Deduct total NONAAMIEA BMOUNLS..........cc.uieriirieiieieie bbbt

Statement value at end of current period (Line 11 MINUS LINE 12)........cvuevriiviieieeeesie ettt

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 O PHIOK YT .........ccuiuriieerieieeeireee ettt se ettt nies
Cost of bonds and stocks acquired, Part 3, COIUMN 7........c..couiiieiecee ettt

ACCTUAL OF QISCOUNL........ouvevie ittt st b bbb st b bbbt b bbb bbbt s s

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

Total gain (loss) on disposals, Part 4, COIUMN 19.........c.iiiicie sttt bbbt tees

Deduct consideration for bonds and stocks disposed of, Part 4, Column 7

Deduct amortization Of PIEMIUM..........cc.cccuiieiicierste ettt bbb bbb bbb bbbt s s b b been e

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
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

Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-8-7+8-9).........c.ccovrrerrrriererieieeesee e s s
Deduct total NONAAMILEEA AMOUNES..........cieieieiirieer e s ettt

Statement value at end of current period (Line 10 MINUS LINE 11)......ciiveieicriieiieeeese ettt saes e

Si03

231,941,540

117,635,287

........................................ 169,910

(41,481,562)

(41,481,562)

........................................ 336,006

33,289,038

1,176,883

0

274,135,260

274,135,260




Annual Statement for the year 2017 of the Loyal American Life 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........ccovveverrnens | correvencrineriinnns 4,143,514 | oo 4127671 | oo 4,199,046 | ...ovvvererririin 4,108,000
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other Countries......coooveiviris | covvrerenreissiensenns 1,020,531 | .o 1,080,826 | ..coovviireiiinas 1,026,000 | ..oovvrerirnineas 1,000,000
4. TOtalS.... oo | e 5,164,045 | oo 5,208,497 | oo 5,225,046 | ..o 5,108,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereieiieeieieee | e, 2,081,773 | oo, 2,061,700 | oovovvierereana 2,182,740 | oo 2,000,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions T TOAIS. oo | i sesssns | coresssenssenssens st sens s ssnissnine | chbenesenssens st enssenssnnesnni i | enbesnne ettt
Industrial and Miscellaneous, SVO Identified 8. United States .194,309,010 197,523,547 197,713,351 193,335,581
Funds and Hybrid Securities (Unaffiliated) 9. Canada 9,118,630 9,182,195 9,467,472 .9,000,000
10. Other Countries .3,789,681 .3,869,123 4,075,448 | ..o, 3,655,829
11. Totals......ccoocoe. 207,217,321 .210,574,865 211,256,271 205,991,410
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS.......couverseeessennsne | covveenerericiennes 214,463,139 | oo 217,845,062 | ...cooovrvriiinnne 218,664,057 | ...oooovireicrinnns 213,099,410
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, Totals.....ccevieiriieiceeiiien | e 59,672,120 | ..o 59,672,120 | c.oocverrannn. 177,875,879
25. Total Common Stocks......... | ccoovcrinirien. 59,672,120 | ..coovvreviencnenns 59,672,120 | ..ccoovrirrrnanens 177,875,879
26. Total StoCKS..oumurrmmrsmsrssnens | coveiviiinrinniens 59,672,120 | ..oovvvreriercnenns 59,672,120 | .coovvrivienens 177,875,879
27. Total Bonds and Stocks...... | ....cccccouevuenec 274,135,259 | ...covvvvvcnne 277,517,182 | v 396,539,936
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 10.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

......................... 1.8
......................... 0.0

......................... 2.0
......................... 0.0
......................... 0.0

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

4.7

Totals

......................... 0.9

......................... 1.0

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

19,721,874 36,377,877 499,401 |...cccoovevenee 1,298,572 86,798,877 . 82,972,556 70,870,255 15,928,623
..2,754,394 | .. v 102,863,495 ....998,585 I ..136,049,605 |... ...58. .113,403,847 | ... 9 . 119,320,448 |.... 16,729,157
3,102,186 215 . 2,030,210 | ... ...1,047,418
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 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 Toiiiincnenenenenenenenesesesenseesesseeseesenss | (@)eeeeeene 19,721,874 |............. 35,126,440 |......c...... 37,398,408 | .....ccovvvnns 499,401 |..ovvvvirnnee 1,298,572 | coovveeireereirniinens (I I 94,044,695 | ...ooovvvverrnennen0.3 | XXX s [ ) .0 SN IR 77,095,542 |............. 16,949,154
2,754,394 | ............. 29,433,131 |..coouuee. 102,863,495 | ..ooovvverinnne 998,585 | ..oovereirieriiin (0 O (O I 136,049,605 B e XX i [ ) .0, SN IR 119,320,448 |............. 16,729,157
IS o I . 0. . . 3 e XXX . XXX ..2,030,210 |.. 11,047,418

10.8 Line 10.7 asa % of Col. 7.........
1. Total Bonds Prior Year

............. 90,182,177
113,403,847

............. 18,817,255 | ............41,348,750 |...........27,712,043 | .................999,645 | ...............1,304,484
7,283,379 |.... .32,609,704 |. 70,530,313 |.. 2,980,451 | .o
3,102,186 |.

.77,060,640 |.....

98,242,356 |..

11.8 Line 11.7 as a % of Col. 9. [ I 12.6 ..371.3 475
12. Total Publicly Traded Bonds
12,1 NAIC Tttt | ceeeeeeneees 19,721,874 |............ 28,939,335 |....ccconu.. 27,934,931 | coiieieeeeeeniB99,407 [ oo e [ 77,095,541 | oo 331 | 72,132,656 | ..o 349 | 77,095,541
..2,458,581 |....co... 24,460,988 |............. 92,400,879 | ...eevevreeeieirrieiieinies | crerreinereneensisseeeinnies | e ensiennes | esreenees 119,320,448 | ...ooovvvvennn. 2 | 97,772,677 | oo A3 | 119,320,448
2,030,210 |. . . . ..2,030,210 2,040,817 ..2,030,210 |..

12,7 TOAIS. .ot eneennnes | sesesseesnens 22,180,455 |............. 55,430,533 |........... 120,335,810 | .o 499,401
12.8 Line 12.7 as a % of Col. 7..... ..27.9 ..0.3
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10..........cocoevvvvvees | covrereeereeerenee. 95 | oo 23.8
13. Total Privately Placed Bonds
............... 6,187,105 |...............9,463,477 e 16,949,154 | i 1.3 . 18,049,520 revereeren XX s [ e, 16,949,154
............... 4972143 |............10,462,617 roereeennn. 16,729,158 v 15,631,170 | ... 6 | XXX [ 16,729,158

1,047,418 | .. 4. .05 . XXX .1,047,418

.................... JRT )
12,206,666 | ..... 19,926,094 . 0. 34,725,730
13.8 Line 13.7 as a % of Col. 7..... . . ..35.2 | ... 574 . 9. T .. 0.0 |
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10............cccceevees | covvrvirereririinnnnnn, (O I 52 | v, 8.5 . . O

(@) Includes $.....34,725,729 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§.....18,708,789; NAIC 2§.......... 0; NAIC3S......... 0; NAIC4S........ 0; NAIC5S.......... 0; NAIC6S.......... 0.
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SCHEDULE D - PART 1A - SECTION 2

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

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 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
1.2 Residential Mortgage-Backed Securities...
1.3 Commercial Mortgage-Backed Securities.....
1.4 Other Loan-Backed and Structured Securities..

4,143,514 | ...

4,143,514 |.

.............. 4,143,514

.0

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

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

........................... 0 [ 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

2,081,773 ........................ 0

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

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations............ccuvveveeiiiesiiee e snnens | eeenenn 22,180,455 1 ............61,095,876 | ..........

1,378,332 |.
.......... 139,241,372

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities
8.4 Other Loan-Backed and Structured Securities
8.5 Totals
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 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
10.1 Issuer Obligations............cocrvvverrreirunn.
10.2 Residential Mortgage-Backed Securities
10.3 Commercial Mortgage-Backed Securities
10.4 Other Loan-Backed and Structured Securities
10.5 SVO Identified FUNDS........crveerereeireineireiseieeeseireeeeeseeeesssseseseesennns | seeseennes D00, SO - 0.0, S PO, S [ XXX
108 TOAIS. ... ettt enenes | seeennnnes 22,476,268 | ............ 67,637,199 | .......... 140,261,903 |.....cevenve. 1,497,986 |....cccccnn.. 1,298,572
10.7 Ling 10.6 85 @ % 0f COl. 7. it snssnesnisseens | snesssssesnsensssesees 9.6 | s 29.0 | o 60.2 | s 0.6 | oo 0.6

60IS

Total Bonds Prior Year

11.1 Issuer Obligations

11.2 Residential Mortgage-Backed Securities
11.3 Commercial Mortgage-Backed SECUMIES...........cvuerriurierninirereinns [ [ v | cevisinesesiesnesesesnns | oessessssssesesessssineses | sneeessessnssnesneesenns | seerereees ), 9,9, CORNINN O )9, SO IO XXX evevnen | e (0 0.0 [ o | v
11.4 Other Loan-Backed and Structured Securities
11.5 SVO Identified Funds
118 TOMAIS..ov ettt sttt ensnes | seeennnnes 26,100,634 |............ 77,060,640 |........... 98,242,355 |.............. 3,980,096 |....ccoeven 1,304,484 | ..o (1N PR )., S IR ) 0,0 N R 206,688,209 | ....ooververririnne 100.0 | .ceeeeee 171,946,151 | ..o 34,742,059
11.7 Ling 11.6 85 % 0f COl. 9. uvuieiiiei i snisnnnns | creeerensssesnsasnaas (A 373 | s 475 | o 1.9 | [ 0.0 | 0.0 S S0, S [ 100.0 .o 2.0 S 83.2 | oo 16.8

Total Publicly Traded Bonds
12.1 Issuer Obligations
12.2 Residential Mortgage-Backed Securities...
12.3 Commercial Mortgage-Backed Securities
12.4 Other Loan-Backed and Structured Securities
12.5 SVO Identified Funds XXX. XXX... XXX... XXX.

....499,401

12,6 TOtAIS......ooviicicc s | s 22,180,455 120,335,809 |....ccovvvrnenes 499,401 | oo

12.7 Line 12.6 as@ % 0f COl. 7...oveevrrrerreereiecireireins L1112 B80.6 | s 0.3 | oo 0.0
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10 ) T (V2 0.0
Total Privately Placed Bonds

13.1 ISSUET OBlIGAtIONS. ......vuveiecerieieincireieiieeieieeseieeseeesseesseenensesssnsees | eesensnnsseenensenssesnenienss | eenneeneenns 11,890,629 | oo, 19,882,113 ...998,585 | ... 1,298,572 | .......... ) 0,9 GO IO 34,069,899 | ..ooviireirinnne 146 | .o 33,835,641 | oo 164 | .o ). .9 I U 34,069,899
13.2 Residential Mortgage-Backed SECUMEIES..........ccouiuieiirriienieieeiiiies [ | e | eienssssssessssesesnnnes | eosnssssesssseessnssesessses | seseessssssssssssesessssesns | seesnsna 9,99, GO TR [0 0.0 [ e [0 0.0 [ 9,9, GO IR 0
13.3 Commercial Mortgage-Backed SECUMEIES. ...........erivriieririieieiisiniens | eeeieieisnsesensissens | sreseessssssesssssssnsesnss | eesesnssessesnssesessssssens | seesessssesesssssssessessns | sesssssssessessesssessesssses | soesseses ) 0.9 GO RO (01 O 0.0 | oo [0 0.0 { v D90 O T 0
13.4 Other Loan-Backed and Structured Securities............cocovuvrverervinines [vererviniinns 295,813 | ..o 316,036 | ..ocvvrrinnne 43,980 | oo | e | s XXX v e 655,829 | ..o 0.3 [ 906,418 | ..vercrrerriereinnd 04 | e ), 9,9, ORI PO 655,829
13.5 SVO Identified FUNDS.........cvveriiremrerieiniireinisereresssesesesissiseeenies | seeserenes D0, SO [ D09, SO [P XXX oovereerenes | v D0, SOOI [ XXXrerierinnins [ eonmeneenersisssensisesnens | onerensnsnessisenene O 0.0 | oo O RO 0.0 | XXXorereeane | ereneeerisssnsenenssisnes 0
1318 TOAIS.....eeeeee ettt nsnns | sesessessenenes 295,813 | .o 12,206,665 | ............ 19,926,093 |....cccovvenee. 998,585 |...ccovrunn 1,298,572 | oo (V] PR 34,725,728 | oo, 149 | 34,742,059 | .ooovvienne 16.8 | oo D0.% I U 34,725,728
13.7 Ling 13.6 @5 @ % Of COl. 7...ovvonerieieeeeseeisciseiseiss st sstsessessnns | vvssesesssssessnnenees 0.9 | e 35.2 BT 2.9 | s K A I 0.0 | v 100.0 |.covrveeee ) 0.0 N S ) .0 S I ) 0.0 S IS P.0.% I 100.0
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10.......cccovrrrenrnmnriniinne | covenmerseisiennnenns {0 5.2 | s 8.5 | s 04 | o (0 0.0 | oo 149 | .. PO, S ., S PO, S . N [ 14.9
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, December 31 0f Prior YEar.........cciveieieiisieieiseenesssenesssssssesessssessessnsenss | svesssssssenssssssessesssssssessesssssnessens 19,400,350 | 1ovviiiiiisieicsecseee 15,400,350
2. Cost of short-term inVEStMENtS ACUITET..........ceuoiriieiricieieieer ettt senses | sbetssssssasseteseseseses et s s snsesesnes 183,225,438 | ..o 183,225,438 | ..ot eteies | etete ettt ettt ettt et tetetetatas | eseseseaeaeseaeaeaeaeaeseseaeses et et et et et et ebeteteteteretetetas
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 0N diSPOSAS.............cveeeiriiueieiriieisiieesicieei e ssse s nsesns | cbessssesessssetesesesesss st s e s snns 179,917,000 | ..oooeeeeecceeeeeececccceene 179,917,000 | ..ottt te et e tesetenes | eteteteteseteaesetesetete e te e tetetesetetesesetetesetesasatasas | eseseseseseseseseenseeeseeeseseseseeee et eses et et et et eseretetetas
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).........cccvrriuriiiiinririnininins | ceereieeeineiseeeseseesse e 18,708,788 | oo 18,708,788 | ..ot 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.iiioieriiiiieisseesisseesessssssssssssssassess | oersssessessssessessessssassessssassessessneas 18,708,788 | ..o 18,708,788 | ... (O O [0 P 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Pt. 2 Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

Si11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06, EO7, E08, E09



Annual Statement for the year 2017 of e LOY@l American Life Insurance Company

SCHEDULE D - PART 1

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

0L3

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 F2 1 |USTREASURYNAB..... SD.. |..|.. ...3,254,603 |...100.047 | .............3,229,513 | ..............3,228,000 | ............. 3,243,073 (3,751) [ oo | e | e 2125 |...... 1.995 [MS...... 67,851 | 05/19/2017.| 09/30/2021.
912828 ND 8 |US TREASURY N/B..... SD.. |.|.. ...103.641 584,309 (7,879) | oo | e | e 3.500 |...... 2.015 [MN...... 119,775 | 03/20/2012. | 05/15/2020.
912828 XQ 8 |US TREASURY N/B..... (51000 R PO RS T 311,648 | 99.234 311,114 (231) [ v e s 2.000 |...... 1.918 | dJ....... 08/27/2015. | 07/31/2022.
912828  XQ 8 [US TREASURY N/B.......ccooouiiiiiinieiiniisiniesssiessnieessssssssssssssssessssessssnssess | oo L | 1] 5,027 | 99.234 | .o 4,962 | o500 | 5,018 (4) ] oo | [ 2.000 |..... 1.918 |JJ....... 08/27/2015. | 07/31/2022.
0199999. U.S. Government - Issuer Obligations.............c...rieuriieiriesinrisesreie s XXX [ 4,127,672 | .......4,108,000 | ..o 4143514 | oo 0 [ (11,865) 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEINMENL..........covuurieirieissiissiississseisssissseses e 4,199,046 XXX | i 27,672 | 4,108,000 | ............. 4143514 | oo (V) (11,865) 0 0 XXX XXX XXX XXX XXX
All Other Gover ts - Issuer Obligation
085209 AC 8 |GOVT OF BERMUDA SERIES 144A | ....... |C| ............ [ ...... 1FE] o 1,026,000 |...108.083 | ......c..c.... 1,080,826 | .......cc..... 1,000,000 | ...ccoeee 1,020,531 (VA 1(5)) Il [N pOR 4.854 |...... 4.465 [FA.....| oo 19,551 | .o 48,540 | 01/19/2016. | 02/06/2024.
0699999. All Other Governments - ISSUEr OBIIGAHONS. ... | oo 1,026,000 XXX | 1,080,826 | ... 1,000,000 | ..cccoooennes 1,020,531 | oo 0 (2,876) 0 0 XXX XXX XXX | e 19,551 | .o 48,540 XXX XXX
1099999. Total - All Other GOVEMMENLS..........couuiiiiiieiiii it | consiasniens 1,026,000 XXX s 1,080,826 | .............. 1,000,000 | ............. 1,020,531 | oo 0 (2,876) 0 0 XXX XXX XXX | s 19,551 | oo 48,540 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligation
584002 QB 8 ‘MECKLENBURG CNTY N Cooi i | ......... | ?l ...... 1FE 2,182,740 |...103.085 | .............. 2,061,700 | .cocoocnene. 2,000,000 | ..occccee.2,081,773 | i | s (20,241) | .oovvvecriinris e, | e 4.349 |..... 3.182 |AO...... | ..o 21,745 | o 86,980 | 08/31/2012. | 10/01/2030.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation s 2,182,740 XXX ..2,061,700 | ..... .2,000,000 (20,241) 0 0 XXX XXX XXX .86,980 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions, . - 2,182,740 XXX ..2,061,700 | ..... .2,000,000 (20,241) 0 0 XXX XXX XXX .86,980 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00287Y  AY 5 [ABBVIE INC.......ccoooiiiiieiiniisseiseiessssssssssssssssssssssssssssssssssssinns | coneees U (U IO 2FE ...2,955,200 |..... 99.674 .2,990,223 | ... .3,000,000 | .... 2,958,412 BA4T | s [ [ 3.200 |...... 3.371 |MN...... .96,000 | 01/11/2017.| 05/14/2026.
00846U  AJ 0 |AGILENT TECHNOLOGIES INC.........oovvveiiriririreriieneiseniiseseiseseiseseiseneies. | cevinas [ (ORI I 2FE| .. ...2,483,070 |...103.682 | .... .2,592,043 | ..... .2,500,000 | .....ooonee 2,489,825 1,806 | oo | e | e 3.875 |...... 3.957 [JJ....... coerrr..96,875 | 08/07/2013. | 07/15/2023.
013817 AU 5 |ARCONIC INC.......ooooriiriiriiiccrsssessisessss s | oo e | e K =8 I 2,081,210 |...107.500 | .............. 2,150,000 | .coocoovenene. 2,000,000 | .... 2,030,210 | .o [ e (10,608) | ..o | e | e 6.150 |..... 5516 |FA......| oo 46,467 | ........ 123,000 | 08/31/2012. | 08/15/2020.
023135  BA 3 |AMAZON.COM INC SERIES 144A...........coovvirrvmnnirenerreneesenensssessssnssnnnnes | eoveeee [ oo | cerevereen [ e 1FE 998,210 |...100.126 ..1,001,261 1,000,000 | ... 998,240 30 | e [ s [ e 3.150 08/15/2017. | 08/22/2027.
02666Q J7 9 | AMERICAN HONDA FINANCE. O I e ...104.356 ..2,087,114 2,000,000 | ...ccoonnee. 2,079,807 (20,165) [ ...cvvvererrerrrins [ v [ e 3.800 08/31/2012. | 09/20/2021.
026874  CY 1 |AMERICAN INTL GROUP..........ccoooiiiiiieiiiicecsieiissceiseeesssesessssessssssesienes | s e ...105.301 2,000,000 | ...ccceeeen. 1,999,063 121 | e [ 4.125 09/25/2013. | 02/15/2024.
031162 BY 5 |AMGENINC.... [ ...100.392 .1,000,000 | ... 978,437 2,539 3125 05/07/2015. | 05/01/2025.
035242 AP 1 | ANHEUSER-BUSCH INBEV FIN.......c.ccoovviimiiiniiiiniiisnississnesssissniisnies | s e ...103.147 1,000,000 | ... 998,588 145 | e [ [ 3.650 01/13/2016. | 02/01/2026.
037833  CR 9 [APPLE INC.....cooiiiiiiiccieceieeeeieceseeis s | i e ..101.174 1,000,000 | ...ccoovernee 1,000,000 3.200 05/04/2017. | 05/11/2027.
040555 CV 4 | ARIZONA PUBLIC SERVICE. e [ G AFE ] 995,370 94.770 .1,000,000 | ... 995,877 413 oern2.550 09/15/2016. | 09/15/2026.
067316 AD 1 |BACARDILTD SERIES 144A.........ccooiiiiiiriiiiniinnisseisssissssssseissnssssnines | e 1] 2FE 959,100 95.474 1,000,000 | ... 959,208 108 | oo [ e [ e 2.750 12/20/2017. | 07/15/2026.
067383  AE 9 |CRBARD INC.....ooouieiiriiciiesiiereieseiseseises s esessesssienes | e 1] e 2FE | 995,200 | 98.363 1,000,000 | ... 995,865 425 | i | e [ 3.000 05/20/2016. | 05/15/2026.
081437 AJ 4 |BEMIS CO... . I A 1,980,240 |..... 96.186 .1,923,712 .2,000,000 | .. ..1,981,239 985 .r..3.100 06/28/2017. | 09/15/2026.
092113 AL 3 | BLACK HILLS CORP........ccooeiiriieiiieiieseiisesissssissseesssesssssissssesssssneses | i e 996,970 |...103.237 ..1,032,367 1,000,000 | ... 997,463 262 | oo | e [ 3.950 01/08/2016. | 01/15/2026.
09247X  AH 4 [ BLACKROCK INC......coiviiiiiriiierisieississsisisisssie e sssssesssssssssensssssssssensns | soneres e ...105.539 ..1,055,389 1,000,000 | ..cocvennee 1,052,436 | ..o | v QT T A0 [ IR P 4.250 08/31/2012. | 05/24/2021.
110122 AW 8 |BRISTOL- MYERS SQUIBB CO - ...103.576 ..1,035,757 .1,000,000 | ... 993,193 1,034 .r3.250 10/24/2013. | 11/01/2023.
111337  AC 7 |BROADRIDGE FINANCIAL SOLUTIONS SRR PN 1] e 2FE | 995,890 | 97.943 1,000,000 | ... 996,421 K15 YA PRI IPORONROIIN IV 3.400 06/21/2016. | 06/27/2026.
118230 AK 7 |BUCKEYE PARTNERS LP.........ccooviiiriiiniiiinniinnisssisssissssssssissnssssssns | oo e ...103.605 2,000,000 355 [ i | e | e 4.150 06/03/2013. | 07/01/2023.
120568 AT 7 | BUNGE LTD FINANCE CORP.........ccooooiiimiiimeiirereiieseeiesesiesesiesesiesesesesenines | covenas [ [ . ...108.261 1,000,000 | oo 1,083,414 | oo [ s (41,533) [ ..o | e | e 8.500 . 08/31/2012. | 06/15/2019.
124857  AE 3 [CBS CORP.....ccviiiitiiiicinei sttt ssensnnss | even [ 1] 2FE | oo 1,106,225 |...104.461 | ..............1,044,606 | .............. 1,000,000 | ..coccerenee ,040,040 | .ovovevveririnicres [ e (13,193) [ vvveeervriieeens | cevrveeerseieeieniee [ s 4.300 |......2.839 |FA...| .........16,244 | ......... 43,000 | 08/31/2012. | 02/15/2021.
124857 AR 4 [ CBS CORP.......oiiiieiceeceisesisesiesesi s | ceveons [ [FURRTR B I 2FE 945,600 |..... 93.651 1,000,000 | ... 948,764 3164 | oo [ e [ e 2.900 .14,500 | 04/28/2017.| 01/15/2027.
12505B  AC 4 |CBRE SERVICES INC.......vivviriiirriieerisesiisssisssieessisssisssssssssssssssnsees | e [P (ORI I 2FE| .. ..1,015,000 |...109.949 1,000,000 | ....cccooeeee 1,012,128 (1,442) 5.250 coenn52,500 | 12/10/2015. | 03/15/2025.
125896  BS 8 |CMS ENERGY CORP........cooviiiiriirciinciscinssssissssssessssssssssnnes | coveoas [P L 2FE| o 980,650 |...100.859 | ..............1,008,594 | .............. 1,000,000 | ... 981,875 1,225 | e v | s 3.450 |....3.675 |FA....| ... 13,033 | ... 17,442 | 03/10/2017. | 08/15/2027.
126117  AS 9 |CNAFINANCIAL CORP........coovviirrieriiiereiieceiieseeiesesieseseesssissssissenienenis | eovines | oe | ovneneens | e 2FE ...1,002,350 |...103.933 1,000,000 | ..ccovvennee 1,001,838 (259) | cevvrneererrneinnens [ e [ e 3.950 .39,500 | 12/22/2015. | 05/15/2024.
126117 AU 4 |CNA FINANCIAL CORP. . [P (ORI I 2FE| .. 997,730 |..... 98.546 1,000,000 | ... 997,779 49 [ e | e | s 3.450 08/07/2017. | 08/15/2027.
12636Y AA 0 | CRH AMERICA FINANCE INC SERIES 144A..........ccoooiiriireiiireiineniseniiens | s [ (] 2FE| o 992,710 |..... 99.328 | ..ccccenn993,280 | e 1,000,000 | ... 993,078 368 | ..o | e | e 3.400 05/02/2017. | 05/09/2027.
127055  AK 7 [CABOT CORP.....rsiiiiieiiriiiesiiessi et sssssssennes | ceveons ] (1 2FE| oo 1,001,250 |..... 97.531 | i 975,313 | 1,000,000 | ....cccooeeee 1,001,079 (110) | cevereereneieens [ [ 3.400 09/15/2016. | 09/15/2026.
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14040H BN 4 | CAPITAL ONE FINANCIAL CO.......oovvviririririireiiseeeieseeisessisesiisessiseneiiens | ceneees 2] 2FE 984,600 |{...100.655 | .............. 1,006,547 | ..coovvvennnee 1,000,000 985,425 825 | oo | e [ s 3.750 |...... 3.940 [MS...... 05/09/2017. | 03/09/2027.
14149Y  AY 4 | CARDINAL HEALTH INC.......oooirviiriiiniiinriiississessnssssisssssssssssnssssnsnens | cenes [ oo | coveieisnnns | eovens 2FE ...1,977,660 |...100.070 | ..............2,001,398 | ..............2,000,000 | ............. 1,987,223 2,201 | [ [ 3.200 |...... 3.334 |MS...... 05/24/2013. | 03/15/2023.
142339 AG 5 | CARLISLE COS INC......coovviiiiireiireiieeeeieeeeiesseiessiseseisss s | cevenas A 2FE]| .. 499,465 |...100.545 499,459 [(:))) [OOSR OVPPORTORTOROOR OO 3.500 |...... 3517 |JD....... 11/13/2017. | 12/01/2024.
142339 AH 3 | CARLISLE COS INC.....cooiivriiniiicrieriieinsinsiiesiesesssssisssisessesssesssssisnsinns | severes | oo [ sovensionns (A 2FE | i 498,005 |...101.033 498,009 A | | e | 3.750 |...... 3.798 | JD....... 11/13/2017. | 12/01/2027.
151020  AE 4 |CELGENE CORP.......coooviiiiiieiiiceesseesseeissssisssssessssssssssssssssesssnsssnnenes. | evvins | oo | ovenniinne | ooeeee 2FE ...1,069,860 |...103.657 ..1,036,566 1,000,000 (8,782) | oo | e | e 3.950 |...... 2975 |AO...... 08/31/2012. | 10/15/2020.
151020 AY 0 |CELGENE CORP... s | e A 2FE| .. ...1,001,300 |...100.209 | .... ..1,002,089 1,000,000 [1C) 1 SOOI EVPPORTORTORTOR OO 3.450 |...... 3.433 [MN...... 12/15/2017. | 11/15/2027.
166764  AH 3 |CHEVRON CORP........coooviiriiiirciineisneiessisesiisssisesisssessssesssssssnsesnnns | evvins | ar | wveneninns L TFE| 2,000,000 |...102.510 | .............. 2,050,204 | ...ccoveeene. 2,000,000 2,000,000 | ..o [ e [ s | s | s 3.191 | ... 3.191 | JD....... 06/17/2013. | 06/24/2023.
171340 AN 2 |CHURCH & DWIGHT CO INC........ovrveervierieiereieneieneiseneiienesienesiensseenens | eoviens | oo | evennenns | i 2FE ...1,959,580 |..... 98.416 .1,968,316 | ..... .2,000,000 ...1,959,678 98 | o | e | e 3.150 |...... 3.398 [FA...... 12/20/2017. | 08/01/2027.
17275R  BL 5 [CISCO SYSTEMS INC......cootiiririirieriiiiniissiiesiesisessnsissiiesieseesssssisssioes | eveens A e 1FE]| .. ..1,998,240 |..... 96.904 | ... ..1,938,076 | ..... .2,000,000 ...1,998,403 158 | oo [ [ 2.500 |...... 2.510 |MS...... cveren..50,000 | 09/13/2016. | 09/20/2026.
191098  AK 8 | COCA COLA BOTTLING CONSOL.......ccorrviermriimeeeeneeieceeieresiesessenesnenenes. | eevres | oo | wvereienns (] 2FE| oo 999,750 {...101.399 | ..ccoovvenncee 1,013,991 | oo 1,000,000 | ... 999,766 728 RO IR IO 3.800 |...... 3.803 |MN......| .cccc.....3,800 | o 38,000 | 11/20/2015. | 11/25/2025.
191216 BE 9 | COCA-COLA CO/THE.......cooiiiiiniiiiiieninsisniicssissiesississsssssissssessssisennss. | eevnes [ oo [ eevensiienis [ e 1FE ...1,000,000 |...103.581 ..1,035,813 1,000,000 | ....cccoooeee 1,000,000 3.200 |...... 3.200 [MN...... .32,000 | 10/29/2013. | 11/01/2023.
19122T  AE 9 |COCA-COLA ENTERPRISES...........ccooviimmiiirriinniiinnisssesseisssesssssnesos | oo Al 2FE| .. 982,460 |...101.524 | .... .1,015,238 1,000,000 992,895 1798 | e | v | s 3.250 |...... 3.459 |FA....... 08/16/2011. | 08/19/2021.
198280 AF 6 | COLUMBIA PIPELINE GROUP SERIES WL.........oovvveeriiecieneeisnneieeneineneis [ ceveies | oo | erereiinns (] 2FE| oo 963,920 {...106.513 | ....ccooeeuce 1,065,129 | ..coovvvee 1,000,000 | ... 969,290 3,341 | i [ [ 4500 |...... 5.000 [JD....... 05/12/2016. | 06/01/2025.
202795 GX 2 | COMMONWEALTH EDISON.......cocviimiiiiririrriieiiiniiiesiesissisessnsssensesesness | eevenes | o | vvevirenis | vevens 2FE ..1,327,994 |...102.535 ..1,501,105 11,464,000 | ............. 1,453,284 | ..o | i 18,544 | .o [ [ 6.950 |...... 8.357 | JJ....... 10/03/2008. | 07/15/2018.
205887 BL 5 |CONAGRAFOODS INC [ (P 2FE 204,593 |...105.388 196,022 ....186,000 196,821 (3,937) | oo | e | e 4.950 |...... 2.638 [FA...... . ..9,207 | 01/01/2016. | 08/15/2020.
232820  AJ 9 |CYTEC INDUSTRIES INC........oooiriirriiinriienrisssessnssisssisssssissnsinans | e 2] . 2FE | oot | e | e | e | e | e | e | e | e | 3.500 AO...... oo | v 26,250 | 05/13/2013. | 04/01/2023.
233851  AF 1 | DAIMLER FINANCE SERIES 144A...........c.cooviiiinniinniinniisnnissnsissnisnniinnns | wovenes [ oo | corevvinnns | cevens 1FE ...2,159,848 |...103.993 2,000,000 2,070,476 | ..o | e QAL T4 ) [N DN IO 3.875 |..... 2.865 [MS...... 77,500 | 08/31/2012. | 09/15/2021.
25470D AH 2 | DISCOVERY COMMUNICATIONS..........cooomiueriiimmeriererienneseseissesseseseseneies | cevenas [ [ 2FE]| .. 958,620 |..... 99.354 1,000,000 | ... 975,123 4,203 3.250 |...... 3.776 |AO...... coerer.32,500 | 10/28/2013. | 04/01/2023.
256677  AE 5 |DOLLAR GEN CORP NEW..........ccoooiimmiiiniinninciisssiisssicssnscssssssssssssniinns | covnnes [ o0 | coneiiinns L 2FE| oo 1,013,990 |..104.363 | ..............1,043,627 | ............. 1,000,000 | ...cccooeuuee 1,013,176 [CCH T USRI RPN PO 3.875 |...... 3.702 |AO...... | oo 8,181 | 19,806 | 05/02/2017. | 04/15/2027.
26138E  AS 8 |DRPEPPER SNAPPLE GROUP..........ccoccommivimmmeiieieneeissneissnessssenssenesennnnens | cenene | oo [ eeveveenn | 2FE 994,030 |...100.931 1,000,000 | ... 995,117 528 | ..o | e | e 3.400 |...... 3.471 |MN...... .34,000 | 10/29/2015. | 11/15/2025.
26884L  AA 7 |EQT CORP....cccouvvvinnnns ..107.744 1,000,000 | ....ccovueeee 1,048,182 [ ... | e (32,244 | ..o [ e [ 8.125 |...... 4569 |JD....... .81,250 | 08/31/2012. | 06/01/2019.
26884L AB 5 |EQTCORP........cccoocnecene. ..106.701 | .................533,504 | ... 500,000 502,592 [(I0C) ) SRR SO PR 4875 |.....4.725 |MN...... .24,375 | 03/20/2012. | 11/15/2021.
26884T AH 5 |ERAC USA FINANCE LLC SERIES 144A. ..101.572 500,000 483,995 2,969 ..3.300 10/10/2013. | 10/15/2022.
278062  AG 9 |EATON CORP.......cccoiirviiirriiirriinnsiisnsisssisnsisssssssssssssssssssssnsssssssssnnsess | ovnnes | oo | connveeenn ] | n2FE ] 000000000.2,000,000 .. 98.222 | .............1,964,432 | ... .2,000,000 2,000,000 | .veerveerirerirrinns | e [ | | oo 3.103 09/06/2017. | 09/15/2027.
278265 AD 5 |EATON VANCE CORP 103.160 1,000,000 997,141 463 3.625 06/14/2013. | 06/15/2023.
29364N AU 2 |ENTERGY MISSISSIPPIINC........ccovveiririiinrinerirenisrinniisninesienisnisnsesnines | evveens | oo [eovsrceenT | el TFE | 00,996,590 | ... 99.539 .1,000,000 | ... 996,602 12 0003250 11/09/2017. | 12/01/2027.
29379V BL 6 |ENTERPRISE PRODUCTS OPER 104.083 1,000,000 | .....ccooeeee 1,022,081 (2,084) [ ..o | e | s 3.950 05/20/2016. | 02/15/2027.
30219G AN 8 |EXPRESS SCRIPTS HOLDING CO........cccocovvuirimriiniinciinniiciisnisnicssiinsinnes. [ eovees | oo | cenneeen 1] i 2FE | 1,958,350 ... 97.802 2,000,000 ...1,960,968 3,208 3.400 01/10/2017. | 03/01/2027.
320844 PD 9 |FIRST MERIT BANK (OHIO) ...104.249 .1,000,000 ...1,005,122 (469) ....4.270 11/23/2015. | 11/25/2026.
340711 AW 0 |FLORIDA GAS TRANSMISSION SERIES 144A...........cooovvmmmiiiarirnriieneiiienns | s ...106.784 1,000,000 | . 939,846 6,331 | covorireerinninens [ s [ e 4.350 02/09/2016. | 07/15/2025.
361448  AZ 6 | GATX CORP.....oviiiiiiiet sttt | serenes ...101.596 2,000,000 | ..ocoornee. 1,995,285 405 [ oo [ e [ 3.850 02/06/2017. | 03/30/2027.
37331IN  AD 3 | GEORGIA PACIFIC LLC SERIES 144A ...104.158 .1,000,000 987,961 1,905 3734 08/13/2013. | 07/15/2023.
38141G RD 8 | GOLDMAN SACHS GROUP INC.........oviveumriiirrriirreiireiiesesiesesissesissesieeenes | o ...102.851 1,500,000 | ...ooovvennee 1,548,514 (312) [ oo [ e | e 3.625 12/14/2017. | 01/22/2023.
402740 AD 6 | GULFSTREAM NATURAL GAS SERIES 144A...........cccovvimmmriiinniiinniiinninnnns | cevv | o e | ...107.893 1,000,000 | ..cccoovvuuee 1,046,329 (5,280) [ vooovveverierniinn | e | e 4.600 08/16/2016. | 09/15/2025.
413875 AR 6 |HARRIS CORPORATION.........cooovimririmierieeiiereeissesiesssseseisessisssesssseisenees | ceneees A 2FE]| .. 989,850 |...103.400 1,000,000 992,133 905 | v | e [ e 3.832 05/06/2015. | 04/27/2025.
418056 AV 9 [HASBRO INC......coosiiiiiiieieiieiissie e | onnies | or | veveseneens (A 2FE| v 1,997,480 |..... 97.943 | .oocvon. 1,958,864 | ......ccooeuu. 2,000,000 | ..ocoornne. 1,997,470 (10) [ oo | e | s 3.500 515 [MS...oo | cereeeri21,000 | o 09/08/2017. | 09/15/2027.
449505 AA 4 |IFM US COLONIAL PIPELINE SERIES 144A..........coovimmrmnneivnnnicrnneerennrans | ceve | oo e ] 3FE ..1,114,612 |...109.409 .1,000,000 | ............. 1,047,418 | oo | e (13,951) [ oo | e | e 6.450 |...... 4778 |MN...... 10,750 08/31/2012. | 05/01/2021.
452308 AJ 8 [ILLINOIS TOOL WORKS INC | SDL [ e [ 1FE| .. 332,090 |...105.013 | .... ....307,000 312,022 (3,942) [ ..o | e | e 6.250 |...... 4.865 |AO...... 4,797 | ........19,188 | 08/31/2012. | 04/01/2019.
452308  AJ 8 [ILLINOIS TOOL WORKS INC.........covmriimiiiimriisnriisnniisssisssiisssissssssnnsinns | coneies | oo [ eoveinnnins | e 1FE| 2,913,094 |..105.013 | .............. 2,827,995 | ...ccccooene. 2,693,000 | ..o 2,737,052 | ..o | e (B4,577) [ oo v | e 6.250 |...... 4.865 [AO..... | ........42,078 | ... 168,313 | 08/31/2012.| 04/01/2019.
45687A  AJ 1 | INGERSOLL-RAND GL HLD CO......ccosvvuerriirriiereeiereeeesesiesesiesesissesisnenins | eevnes | oo | wvereviiens | ceeees 2FE ...1,996,572 |...106.164 2,123,288 | ... .2,000,000 | ...coooonne 1,997,744 354 | s [ e [ 4250 |...... 4273 |JD....... .85,000 | 06/10/2014. | 06/15/2023.
458140 AJ 9 |INTEL CORP . [ (P 1FE| .. ...2,084,714 |..103.476 | .... .2,069,518 | ... .2,000,000 2,037,068 (9,395) | ooovvevrvinnii | e | s 3.300 |..... 2771 |AO...... .66,000 | 08/31/2012.| 10/01/2021.
460146 CP 6 |INTERNATIONAL PAPER CO.......coooiiririreeiirniiinerieneniseesissesesssssssssesnnsenns | ceveven | o [ eoveeeenes (] 2FE| o 996,240 | ..... 96.927 | ..ot 969,271 | ccovvvs 1,000,000 | . 996,652 313 | e | e | e 3.000 |...... 3.042 |FA....| e 11,333 | 30,333 | 08/02/2016. | 02/15/2027.
46849L  SQ 5 | JACKSON NATL LIFE GLOBAL SERIES 144A............ccovvuomrivniinnrennrienicnnis | veviee | oo | v [ e 1FE| o 1,958,905 |..... 98.445 | .............. 1,968,908 | ......ccooeuc. 2,000,000 | ............. 1,962,765 3,700 | .o | e [ 3.050 |...... 3.306 |AO...... | .........10,506 | .......... 61,000 | 01/05/2017. | 04/29/2026.
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476556 DB 8 |JERSEY CENTRAL PWR & LT SERIES 144A.........coooooiiiiiiiiieciincnieeciienes | e IO e 2FE| o 994,645 |...107.987 | ............1,079,871 | ....ccc...c. 1,000,000 | ... 996,507 460 | oo | e [ 4700 |...... 4764 |AO...... 08/15/2013. | 04/01/2024.
478160  CK 8 |JOHNSON & JOHNSON........covveiriiiiriinniisnississssssssssssssssssnsseans | coneees [P (U I 1FE 499,405 |..100.214 | ................501,071 | ... 500,000 | ... 499,401 1)) [ OO PO 2.900 |...... 2913 (... 11/08/2017. | 01/15/2028.
485134  BL 3 |KANSAS CITY POWER & LIGHT CO.....ccooouuriiiriiiireiieneiseseiseseiieseieseseiinns | ceneees e | e 1FE| .. ...2,576,453 |..105.615 | .............2,112,308 | .............. 2,000,000 | ..oococeeen. 2,116,408 | .ooooeereriecins | e (90,750) [ ..oovvveverrireriins | oo | e 7.150 |...... 2.392 |AO...... . 08/31/2012. | 04/01/2019.
49327V 2A 1 [KEY BANKNA.......oooiiiri e ssisssiesienes | cvvies [P PO IOV 2FE| e 1,500,840 |..... 99.676 | ..............1,495,143 | ... 1,500,000 | ...ccovveeee 1,501,061 120 | oo [ [ 3.400 |...... 3.390 |MN......| ...c.......5,808 | .......... 42,500 |09/13/2017. | 05/20/2026.
49338C AB 9 |KEYSPAN GAS EAST CORP SERIES 144A..........ccoomiiiiriiiencieneiieseesneins | e [P (SO I 1FE ...1,000,000 |..... 97.055 1,000,000 | ..cccovvennne 1,000,000 [ ..ooovvererirnniiiens | cereriseeniseniieenes [ e | e | e 2742 |.... 2.742 |FA...... .28,182 | 08/02/2016. | 08/15/2026.
494550 BQ 8 |KINDER MORGAN ENER PART........ccoooiiiiiiiiiiiniississiessseinsississsinnes | v JU PO IOV 2FE]| .. 953,350 |..... 99.922 1,000,000 | ... 970,876 AATT | s | v | e 3.500 |...... 4.080 |MS...... ceer.35,000 | 10/25/2013. | 09/01/2023.
501044  CS 8 |KROGER COITHE.........cccooviimiimiiiiniiiineiiseiissssisssisssessssessssssssssssssesnns | e [P L 2FE| o 982,110 {...103.892 | .............1,038,923 | .............. 1,000,000 | ... 989,085 1704 | s v | e 3.850 |...... 4.070 [FA....| ... 16,042 | ......... 38,500 |08/13/2013. | 08/01/2023.
501044 DC 2 |KROGER CO/THE........ccoooiimiiimiiireiieneiiecesiesesiesesiesesesesesesssssesssssssssesens | i [ ORI I 2FE 997,630 |..... 99.064 1,000,000 | ... 998,021 206 | v | e [ s 3.500 |...... 3.528 (FA...... .35,000 | 01/08/2016. | 02/01/2026.
50540R AL 6 |LABORATORY CORP OF AMERICA HOL ceerer e [ s [P IO I 2FE]| .. ..2,045,160 |...103.773 | ... ..2,075,468 | ..... .2,000,000 | .... 2,023,791 (4,929) [ ..o | e | s 3.750 |...... 3.456 |FA....... s 15,000 | 05/16/2013. | 08/23/2022.
524660 AY 3 |LEGGETT & PLATT INC......coooiiiiiiriiiereiieceiieseiiecesiesesiesesissesiesessesenisenenes | s [ [ (] 2FE| i 496,705 | ..... 98.972 | oo 494,862 | ...cooooenenenn. 500,000 | ... 496,725 20 [ e | e | e 3.500 |...... 3.579 |MN.coooo | e 2,188 | 11/14/2017. | 11/15/2027.
55279H AQ 3 |MANUF& TRADERS TRUST CO.......cccoovmiimriiiiiniirisniinsicsiesissississiinnnes | eoenns | oo [ wveviienins | oevees 1FE ..999,660 |...101.109 ..1,011,091 1,000,000 | ... 999,643 (A7) ] o | e [ e 3400 |...... 3.404 |FA...... 08/14/2017. | 08/17/2027.
571748 AU 6 |MARSH & MCLENNAN COS INC........ccooooirviimriimriiineiesesisseiisnesisssiessenens | s B ST B 1FE| .. ..996,060 |...105.345 | .... ..1,053,448 1,000,000 | ... 997,501 368 | oo | v | e 4.050 |...... 4.098 [AO...... 09/24/2013. | 10/15/2023.
573284 AQ 9 |MARTIN MARIETTAMATERIALS INC........ccoooiiiiriiniiiinniiessesssississiiens [ s [P I 1 2FE| oo 997,980 |..... 98.696 | ....cccovuvne 986,957 | ..ovvos 1,000,000 | ... 998,070 90 [ oo | e | e 3.450 |...... 3474 |JD....... 05/17/2017. | 06/01/2027.
579780 AN 7 |MCCORMICK & CO INC.....c..oevurirririricrierinnisnissiesissesssississesienisssenns. | eovenee | o [ veverirene | e 2FE ..1,494,825 |...101.356 ..1,520,345 1,500,000 | ...coovveeee 1,494,957 132 | e [ [ 3.400 |...... 3441 |FA..... 08/09/2017. | 08/15/2027.
582839 AH 9 |MEAD JOHNSON NUTRITION C......ccoooirirririrriiireniiieneiiseieesesiessnisssseiens | s B ST B 1FE| .. 999,580 |...106.425 | .... ..1,064,248 1,000,000 | ... 999,629 35 | i | e | e 4125 |...... 4.130 [MN...... coene41,250 | 10/29/2015. | 11/15/2025.
59156R  BQ 0 [METLIFE INC....ooiiiiiiriireiiieiiseiisesii s | cevinns [P I o AFE | oo 999,920 {...103.997 | ..coovvvvnncee 1,039,974 | .o 1,000,000 | ... 999,903 A [OOSR IO IO 3.600 |...... 3.601 [MN......| oo 4,800 | .o 36,000 | 11/09/2015. | 11/13/2025.
594918 BJ 2 |[MICROSOFT CORP........coooviiiriiriiiniiisniisssissiesssessssssssssssesssssesninins | s [P (U I 1FE ..999,740 |...101.955 ..1,019,552 1,000,000 | ... 999,763 23 | | e | s 3125 |...... 3.128 |MN...... .31,250 | 10/29/2015. | 11/03/2025.
610202 BR 3 | MONONGAHELA POWER CO SERIES 144A SRR U [ (ORI I 2FE]| .. ..999,580 |...102.042 | ... .1,020,424 1,000,000 | ... 999,572 (8) | ovvvererrerereiies | e [ e 3.550 |...... 3.555 [MN...... coene 17,651 | 05/09/2017. | 05/15/2027.
63946B  AE 0 [NBC UNIVERSAL MEDIALLC........ccoorviiimriiimriiiriiiscsisssisnsissssisnsssnsiens | coneees e | TFE| 1,127,063 |...105.822 | .............. 1,058,220 | .....cooeoece 1,000,000 | ...cccooeuuee 1,051,559 | ..o | v (14,990) [ ..o | e | e 4375 | ... 2706 [AO..... | .......10,938 | .......... 43,750 | 08/31/2012. | 04/01/2021.
65364U AA 4 | NIAGARA MOHAWK POWER SERIES 144A.............coovvimmiianeinneivenniiennis [ eoeine | oo | eveeeiiins | oo 1FE ...2,147,858 |...103.645 .2,072,904 | ..... .2,000,000 | .... 2,036,822 | ..o | e (21,974) [ oo | e | e 4881 |.... 3.693 |FA....... .97,620 | 08/31/2012. | 08/15/2019.
655664 AP 5 |NORDSTROM INC.......occovvicrimiiiiriniiniiisiissiesisnississsissssessssesssssenssnssnes | eovnnen | o [ veverenenn | s 2FE ..2,254,498 |...102.845 ..2,056,892 | ... .2,000,000 | .....co...c.. 2,108,065 (28,920) [ ..o [ v [ e 4.000 |...... 2.398 |AO...... .80,000 | 08/31/2012. | 10/15/2021.
666807 BG 6 | NORTHROP GRUMMAN CORP.........ccooooirriimriineminenissenisesesissesssesessesenens | veees [ oo | covevirinnns | cevens 2FE ...2,983,860 |...102.024 ..3,060,708 .3,000,000 | .... 2,990,526 1,512 [ i e | e 3.250 |.....3.312 |FA...... .97,500 | 05/28/2013. | 08/01/2023.
67103H AD 9 |O'REILLY AUTOMOTIVEINC.... ...104.629 ..2,092,584 | . .2,000,000 | .. ...1,985,505 2,318 .0rr.3.850 .77,000 | 10/09/2013. | 06/15/2023.
674599 CC 7 |OCCIDENTAL PETROLEUM COR OO OO e ...102.371 2,047,418 | ..... .2,000,000 | .... 2,083,466 | .....coooererrrienns | i (15,508) [ ...covvvverieiriies | e | e 3.125 162,500 | 08/31/2012. | 02/15/2022.
678858 BK 6 | OKLAHOMA GAS & ELECTRIC..........ovveireeiceiiereiieceeieceiieseeieseseesesissenens | e e ...105.889 ..1,058,885 1,000,000 | ...ccoovernee 1,056,535 | ...oovvereriircriiens | e (52,973) 8.250 .82,500 | 08/31/2012.| 01/15/2019.
68217F  AA 0 [OMNICOM GROUP INC........... e ..101.109 .1,011,090 | . .1,000,000 | ... 999,176 80 .....3.600 .36,000 | 03/28/2016. | 04/15/2026.
68389X BN 4 |ORACLE CORP.........cooiiiiiriiirisceeseissesessesssisssi s | cenenes e .. 101.481 | ................507,407 | ....... 500,000 | ... 501,392 [0222) 1 OO VSOOI OO 3.250 11/10/2017. | 11/15/2027.
69349L  AQ 1 |PNCBANKNA . ..coooiicicisi s ssessienes | s ...107.204 1,000,000 | ... 999,753 21 [ | e | e 4.200 10/21/2013. | 11/01/2025.
69352P AL 7 |PPL CAPITAL FUNDING INC.... 1,910,580 .2,000,000 | .. ..1,917,718 7,138 ......3.100 162,000 | 02/15/2017. | 05/15/2026.
694308 HS 9 | PACIFIC GAS & ELECTRIC 996,450 1,000,000 | ... 996,665 215 [ e [ e [ e 3.300 .16,958 | 03/07/2017. | 03/15/2027.
695156 AQ 2 | PACKAGING CORP OF AMERICA..........covvimiiriieninintissinesieniesissssssienens | voenes 997,350 1,000,000 | ... 998,268 246 [ oo [ e [ 4.500 145,000 | 10/15/2013. | 11/01/2023.
70213H AB 4 |PARTNERS HEALTHCARE SYSTEM 1,048,822 .1,000,000 | .. ...1,020,808 (5,581) e 3.443 .34,430 | 08/31/2012.| 07/01/2021.
708696 BY 4 | PENNSYLVANIA ELECTRIC CO SERIES 144A . e 998,580 1,000,000 | ... 998,585 5 3.250 09/05/2017. | 03/15/2028.
723787 AM 9 | PIONEER NATURAL RESOURCES CO . RSO O e ...1,820,360 2,000,000 | .....cc..... 1,847,659 | ..ooooviriiiiriiinns | s 14,613 | oo | e [ 4.450 02/03/2016. | 01/15/2026.
74256L AU 3 |PRINCIPAL LFE GLB FND Il SERIES 144A...........coooiviiririireieciiiereieseiienes | s [ [ . ...1,993,840 . .2,000,000 | .. 548 | oo [ e [ s 3.000 05/20/2016. | 04/18/2026.
743315 AR 4 | PROGRESSIVE CORP........ccoomiiimiiiiiiririintiissinssiesiesesssssssiesssiesssesesssssns | voenes e [ IFE | 999,650 |..... 95.565 | ...ccvveriines 955,649 | ....cccvvnee 1,000,000 | ... 999,674 29 [ e | e | e 2.450 08/22/2016. | 01/15/2027.
744448  CC 3 |PUBLIC SERV CO OF COLO........ccovuemvierrerirmeeinesieresieneseesesesesessssesssnenes | s e | e 1FE ...2,418,097 |...103.639 .2,072,782 2,000,000 | .... 2,002,017 | .ooveeeeereiiienis | e (B3,568) | .....cvvoecrerriinn | i | e 5.125 08/31/2012. | 06/01/2019.
744542 AB 7 |PUBLIC SERVICE CO OF NEW MEX.......coomirieimriimriemeeisessenesssssssnsnsins | s [P (ORI I 2FE| .. 998,570 |...107.875 | .... .1,078,754 1,000,000 | ... 999,275 149 | oo e | 5.350 10/06/2011. | 10/01/2021.
74456Q BR 6 |PUBLIC SERVICE EL & GAS SERIES MTN SOOI IO [ I L TFE| 996,710 |..... 94.039 | .o 940,392 | ..o 1,000,000 | ... 997,082 299 2.250 09/07/2016. | 09/15/2026.
745310  AH 5 |PUGET ENERGY INC SERIES Wi.......ccoovviriiiiiiieriiceiisseeiseseiseseiessiiienes | e [ (ORI 2FE 998,713 |...102.372 .1,023,718 1,000,000 | ... 998,945 M9 | s e [ 3.650 666 | MN...... .36,500 | 12/24/2015. | 05/15/2025.
749685 AV 5 |RPMINTERNATIONAL INC.......cooooiriiiiriiininniissnissssssssscssssssiinns | s [P (ORI I 2FE| .. ...1,997,160 |...100.971 | .... 2,019,416 | ..... .2,000,000 | ............. 1,997,297 137 [ e [ 3.750 767 |MS...... coenne40,208 | 02/27/2017. | 03/15/2027.
75884R AU 7 |REGENCY CENTERS LP.......cooiiiiiiiiiieiiriisseiisseeisessieseessssesesssensssenenes | cevenns [ (] 2FE| oo 1,016,250 |...102.271 | ............. 1,022,706 | ..cooovvvnnne 1,000,000 | ..cccovvennne 1,014,705 (1,545) | oo | e | oo 3.900 676 |MN......| ..........6,500 | ....cc. 39,000 |01/19/2017. | 11/01/2025.
75884R AV 5 |[REGENCY CENTERSLP.......coovviirriinriienniisnsisssnssesssssssssnnsssnnnies | oo [P I 1 2FE| 992,270 |..... 99.657 | ..ovvvviins 996,569 | ......ccco.. 1,000,000 | ... 992,856 B8O | ..o | e | e 3.600 693 |FA.....| 15,000 | oooeees 18,500 | 01/24/2017. | 02/01/2027.
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78408L  AB 3 | JOHNSON (S.C.) & SON INC 144A........ccooooriiiriiiciiiereisereseseiseseieeseiens | s IO o TFE| o 999,080 {...102.399 | .............. 1,023,988 | ..coovvvennee 1,000,000 | ... 999,309 85 | o [ e [ e 3.350 |...... 3.361 [MS...... 09/30/2014. | 09/30/2024.
808513  AD 7 | CHARLES SCHWAB CORP/THE.......ccovivtmririierinniierienireisssiessssssenssninns | sevenes e | e 1FE ..1,132,233 |...105.444 ..1,054,438 1,000,000 | ...c.c.cc... 1,045,831 | oo [ s (A7) | s e | e 4.450 |...... 2.586 | JJ....... 08/31/2012. | 07/22/2020.
808513 AG 0 | CHARLES SCHWAB CORP/THE..........ccooovuieriiireiiereiieneiiseseieesesssesesisssiienes | woeees e | e 1FE| .. ...1,000,548 |...101.527 | .... ..1,015,265 1,000,000 | .. (59) 3225 |...... 3218 [MS...... . 01/15/2013. | 09/01/2022.
808513 AM 7 | CHARLES SCHWAB CORP/THE........cccosiviiirieiiniinieienisiossiiesissesessssins | veenes [P [ o TFE| oo 996,190 |...102.465 | .............. 1,024,646 | .............. 1,000,000 | ... 996,818 331 [ e | e | s 3450 |...... 3.495 |FA.......| 013,225 | e 34,500 | 11/09/2015. | 02/13/2026.
824348 AW 6 | THE SHERWIN-WILLIAMS CO.......ccoovvrrrrrrirernnirinneeisnnrsnesissssessseessneens | wveees [ er | corereveen [ e 2FE 996,370 |...101.410 ..1,014,099 1,000,000 | ... 996,553 LK 20 SRR URURRRIN DR 3.450 |...... 3.493 | JD....... .18,688 | 06/02/2017. | 06/01/2027.
824348  BF 2 | SHERWIN-WILLIAMS COMPANY. s | e I STOOROTOO B 2FE| .. ...1,027,858 |...103.805 | ... ..1,038,053 1,000,000 | ..ooovvennee 1,026,682 (1,176) [ oo | e | e 3.950 |...... 3.555 [JJ....... 08/07/2017. | 01/15/2026.
828807 CW 5 |SIMON PROPERTY GROUP LP.........ccccoiiriiiniiiiineiissniisesiisssisseinnii | e [P L TFE| 994,010 {...100.038 | .............. 1,000,381 | .ccovvviranee 1,000,000 | ... 995,026 529 | oo | e | s 3.300 |...... 3.371 | U...... 01/08/2016. | 01/15/2026.
828807 DC 8 | SIMON PROPERTY GROUP LP........ccooomirriiirrisiiieneennneiseneisssessenssnnnnns | eveeee [ oo | ceneveveen ] [ e 1FE 496,920 |...100.729 ...500,000 | ... 497,071 151 | o [ [ 3.375 |...... 3448 |JD....... 05/22/2017. | 06/15/2027.
845437 BJ 0 | SOUTHWESTERN ELEC POWER F.......ocoimiiiiiiriiriieniseieniesissnsissinnns | voenes e | e 2FE| .. ..1,165,093 |...100.574 .1,000,000 | ....ccoveuee 1,005,297 [ ..o | ererieens (31,690) [ ..ovvvverereririns [ e [ e 5.875 |...... 2.631 |MS...... . 08/31/2012. | 03/01/2018.
84755T  AE 7 | SPECTRA ENERGY CAPITAL.......cosiiiiiriiiiiineeissseiseseiesssissssisessssssssienes | ceneees [ [ (] 2FE| oo 1,015,100 |..... 99.785 | ..cccoverenn997,851 | i 1,000,000 | ..ccovvennee 1,008,339 (1,533) [ oo | oo | oo 3.300 |...... 3MT IMS. | el Q7T | 33,000 |04/25/2013. | 03/15/2023.
84756N  AF 6 | SPECTRA ENERGY PARTNERS..........cccoovisiiiiinniiciieninnisnisnisciienssienns | oo | oo e | s 2FE ..1,796,680 |...100.158 2,000,000 | ...ccooouee. 1,831,618 [ ..o | i 19,052 | oo [ [ 3.500 |...... 4.900 |MS...... .70,000 | 02/10/2016. | 03/15/2025.
84756N  AH 2 | SPECTRA ENERGY PARTNERS.. [P (SOOI I 2FE| .. 968,290 |..... 98.282 | .... 1,000,000 | ... 970,938 2,648 | .o [ [ 3.375 |...... 3.766 |AO...... ceeenn 33,563 | 01/10/2017. | 10/15/2026.
84857L  AA 9 | SPIRE INC.....ooiiiieeeieceeceieceecesi e | s [ [ (] 2FE| .o 2,000,000 |..... 99.684 | ..coovvvene 1,993,686 | ...........cc. 2,000,000 | ..ococeeen. 2,000,000 | covooeevireniirrniins [ e | e | e | e 3.543 |...... 3.543 [FA....| 24407 | e 35,430 |02/22/2017. | 02/27/2024.
854502 AC 5 | STANLEY BLACK & DECKER L.......cccoviiirieriiieiiniinniesienissesssissiesienes | voenes [P IO IOV 1FE ...1,042,400 |...103.013 ..1,030,129 1,000,000 | ...ccovveeee 1,018,641 (G067 [ RINE DR IR 3.400 |...... 2.861 |JD....... 2,833 .34,000 | 08/31/2012. | 12/01/2021.
863667 AH 4 | STRYKER CORP.......coooiiiiiiiiciiiieissciieeseise s | s [ (U i I 1FE| .. 994,270 |...102.354 ..1,023,542 1,000,000 | ... 995,262 515 | o | e | e 3.375 |...... 3.444 |MN...... 5,625 | ..........33,750 | 01/14/2016. | 11/01/2025.
86787E AN 7 | SUNTRUST BANK ......coiiiiririiiiniissicsie s ssessssenes | ereies . 2| 1FE 903,410 1,000,000 | ... 942,351 9,626 | ..oorrveeriienns [ e | e 2750 |...... 3.959 [MN....| oo 4,583 | ... 27,500 | 08/16/2013. | 05/01/2023.
86787G  AJ 1 |SUNTRUST BANK.......coooiiiiiriiiireiiereiseiisssisssisesisssss s | s . 2] . 2FE 994,940 1,000,000 | ... 995,625 443 | i [ [ 3.300 |...... 3.360 |MN...... A .33,000 | 05/11/2016. | 05/15/2026.
871829  BC 0 | SYSCO CORPORATION........cooumiivemiiirrenireeiisssiseseisesesses e | e [ [ (1 2FE| o 996,230 1,000,000 | ... 996,746 323 | oo [ e [ 3.300 |...... 3.344 JJ....... 5217 | ..........33,000 | 03/22/2016. | 07/15/2026.
872540  AQ 2 | TIXCOSINC......ooriiiricrissssssnsssssss s | e [P L TFE| 992,540 1,000,000 | ... 993,401 675 2.250 |...... 2334 [MS....| oo 6,625 | .......... 22,688 | 09/07/2016. | 09/15/2026.
87305Q CE 9 |TTXCO SERIES 144A.........ooiiiiiiceieceecesesesesesesesiesssiseesessesisnenens | e e | e 1FE 499,995 |...104.629 500,000 | ... 499,973 | ..o [ e | s | s | e 4125 |...... 4.125 |AO...... 5,156 .20,625 | 09/19/2013. | 10/01/2023.
882587 AZ 1 |TEXAS-NEW MEXICO PR SERIES 144A..... . i [P PPN IOV 1FE ..1,324,360 |...134.985 1,000,000 | ....ccovueeee 1,298,572 (5,911) | oo e | e 6.950 |...... 4.880 (AO...... 169,500 | 04/03/2013. | 04/01/2043.
883203 BX 8 |TEXTRONINC........ccooovvmmrrrirrrirannninas ..101.211 1,000,000 | ..cccoovennne 1,005,316 (234) 3.650 |.....3.580 |MS...... .19,163 | 07/05/2017. | 03/15/2027.
883556 BR 2 | THERMO FISHER SCIENTIFIC INC........covveirvieriirereireneereneiseneesnsenssnenns | woveeee | v | cereveveen ] [ n2FE ] ....943,600 | ... 97.407 .1,000,000 | ... 947,600 4,000 +00r2.950 03/08/2017. | 09/19/2026.
883556 BX 9 | THERMO FISHER SCIENTIFIC.........cccooviiiriiiriinriiinniisnniisseiisnnissnniisnnins | v [ oo | cenvieeenn ] [ n2FE ] 0000.992,630 ... 99.062 1,000,000 | ... 992,845 215 | e e | 3.200 08/10/2017. | 08/15/2027.
887317 AN 5 | TIME WARNER INC ..104.217 1,000,000 | ... 992,371 1,696 | coonevrrrrerienis | e | e 4.000 10/12/2011. | 01/15/2022.
89233P 5F 9 [TOYOTA MOTOR CREDIT CORP. I | . ...103.367 .2,000,000 | .... 2,078,024 . (19,962) <.r.3.400 08/31/2012. | 09/15/2021.
90131H AE 5 |21ST CENTURY FOX AMERICA SERIES WI..... . [P [ . ...104.189 1,000,000 | ... 999,483 BT | e | e | e 3.700 01/21/2015. | 09/15/2024.
902494 BC 6 | TYSON FOODS INC ...101.646 2,000,000 | .o 2,011,707 (543) 3.550 06/28/2017. | 06/02/2027.
911312 BM 7 |UNITED PARCEL SERVICE...........cccooviimmiimmmiiinnninnncisnnssnnissneissnnsssnenienns | ovnene | oo | cenvveneen ] [l IFE] 497,820 | .. 99.963 500,000 | ... 497,833 13 ......3.050 11/09/2017. | 11/15/2027.
918204 AV 0 |VF CORP . [ [ . ...102.964 2,000,000 | ....c....c... 2,031,908 (8,727) | oo | e | e 3.500 08/31/2012. | 09/01/2021.
922390M  AE 1 |VECTREN UTILITY HOLDINGS INC.......coooririrririrnniieiinniienienisssisesissiiens | e . ..101.953 1,000,000 (21,889) [ oo [ e [ e 5.750 08/31/2012. | 08/01/2018.
92343V EB 6 |VERIZON COMMUNICATIONS SERIES 144A ...100.250 .1,494,000 293 e 3.376 08/11/2017. | 02/15/2025.
92553P  AJ 1 |VIACOM INC | . ..101.834 2,000,000 | .. 22,078,812 | s | s (18,587) [ .eoververriiniins [ e [ e 3.875 08/31/2012. | 12/15/2021.
931427  AQ 1 |WALGREENS BOOTS ALLIANGE..........cccoouiimiimiiirniiisniissesiesesieseiiesniins [P [ cerrennnn995,420 | L 98.886 1,000,000 | ... 995,634 214 | e s | 3.450 07/05/2017. | 06/01/2026.
96145D AC 9 |WESTROCK CO SERIES 144A..........oooovrieiiriiineiisneeeeeeiseseiseseiseseiesneions | oo JU [FOROPRO  I 2FE| .. ...2,001,870 |..... 99.218 .2,000,000 | .......occe. 2,001,777 (93) | covvveerrirerriies | oo [ e 3.375 09/12/2017. | 09/15/2027.
970648 AE 1 |WILLIS NORTH AMERICA INC.......ovvoiriiiiniinniieniesitiiesisssisessenisssioes | voenes e | e 2FE| e 2,392,672 |...107.830 2,000,000 | ..ocoornee. 2,106,680 | ...ocovvvverirerirriienns | e (58,124) [ .oovvrevevvvriens [ e [ e 7.000 08/31/2012. | 09/29/2019.
98419M  AB 6 | XYLEM INC.....coooiieirieiieciceisesnssssee s ssssssssssssssssssssssssssssssssssssssses | eense | oo | veviensiens | evven 2FE ...3,260,595 |...107.861 3,000,000 | ...ccceeeen. 3,116,648 | ..o [ e (28,872) [ oo | e | e 4.875 08/31/2012. | 10/01/2021.
98956P  AF 9 |ZIMMER BIOMET HOLDINGS, INC B [ ) IO [ 2FE| .. 988,360 |...100.031 1,000,000 | ... 991,061 1,053 | oo | e | s 3.550 05/06/2015. | 04/01/2025.
98978V AL 7 |ZOETIS INC.....cosioiiiriirriincisssssisssssssssssssssssssssssssssssssssssnns | coneies [P L 2FE| o 994,440 | ..... 97.652 1,000,000 | ... 994,557 L USROS ROORPOIN PO 3.000 09/05/2017. | 09/12/2027.
124900 AB 7 |CCL INDUSTRIES INC SERIES 144A..........cooovriiiriinriiecniseseiseeeeiseseeieeeees | cevins [ (ORI 2FE 995,070 |..... 95.905 1,000,000 | ... 995,587 433 3.250 09/15/2016. | 10/01/2026.
448055  AF 0 [HUSKY ENERGY INC.......ccovviirriirriinciisrcsssisssssssssssssssssssssnsinnnes | coneees e | 2FE| .. ..1,279,347 |...108.519 1,000,000 | ...ccooovveee 1,080,909 | ..o | e (39,622) | ...oovvvvriirii | s | e 7.250 08/31/2012. | 12/15/2019.
73755L  AM 9 | POTASH CORP SASKATCHEWAN.........coovirviiriiieeisseeiseiesseiseseissnens | s [ [ 1 2FE| o 936,060 |..... 97.500 1,000,000 | ... 948,582 6,045 | .o [ e | 3.000 11/16/2015. | 04/01/2025.
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87971M  BD 4 | TELUS CORPORATION........cooomiivemiriirreiirerieseieenissssesessessessssenssisssessens | woveeee | or | cereviines e 2FE| o 1,983,780 |..... 94.991 | oo 1,899,818 | ..ccooovunnce 2,000,000 | ...cocceeen. 1,985,464 1,352 [ oo | e | e 2.800 |...... 2.891 |FA..... 09/14/2016. | 02/16/2027.
884903 BK 0 | THOMSON REUTERS CORP.........ccccoovviiriiiiniisrriisnsiisneiisssisnsissssiisnnis | wvenee | oo | coneieienn [ e 2FE ...2,172,379 |...103.283 ..2,065,650 2,000,000 2,073,395 | ..o [ e (19,690) [ ..oovvvevarriinniis | e | e 3.950 |...... 2.840 [MS..... 08/31/2012. | 09/30/2021.
89352H AT 6 | TRANSCANADA PIPELINES LTD.......ocovvvirriinerinniinnneineneiseseiseseeseneinenes | eevnes | oo | eeveneeens | e 1FE 995,810 |...112.125 | .... 1,121,245 1,000,000 996,434 352 | oo | e [ 4875 |..... 4.929 (JJ....... 01/22/2016. | 01/15/2026.
92849T  AJ 7 |VITERRAINC SERIES 144A..........cooviriinininninsiieisninsisnssiensssssesssssssssnnnns | eovens | oo [sovsvnninns | vevenn 2FE | oo 1,105,025 |...107.625 | .............. 1,076,250 | ..coovvneeee 1,000,000 | ..coccennee 1,038,260 | ...covvvereieerviniens | v (AT A [ DA P 5.950 |...... 4.366 |FA......| oo 24,792 | ... 59,500 | 08/31/2012. | 08/01/2020.
05523R  AB 3 |BAE SYSTEMS PLC......ooiiiiieiiieiieceiieceeieseiiesesiesesiesesisssesssssssissesesesesenas | cevenns Cluiiee [ oo 2FE ...2,161,911 |...106.030 ..2,120,590 2,000,000 2,073,663 (17,879) [ oo | e | e 4750 |...... 3.695 |AO...... L2111 .95,000 | 08/31/2012.| 10/11/2021.
984851  AC 9 | YARA INTERNATIONAL ASA SERIES 144A........coooiiiiiiniiniiiiinnissniisnniinns | s [o] ISR 2FE ...1,257,708 |...106.647 | ... ..1,066,471 1,000,000 | ..cccoovennee 1,060,190 | ..oovvveiiniiinii (39,931) [ eovvereriinniins [ | o 7.875 |...... 3.561 |JD....... 4,375 .78,750 | 08/31/2012. | 06/11/2019.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OblIgations. ..o 209,156,859 XXX | e 208,621,918 | .......... 204,144,000 | ......... 205,227,137 | oo 0] e (732,120) 0 0 XXX XXX XXX | ... 2,137,493 | ..... 6,817,447 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
31331F  AX 9 |FEDEX CORP 1998 PASS TST ETC....covvviriiieiernnieieninsisissiesssssseenssninees | coverns s 41 ... 2FE | oo 1,443,583 |...106.656 | .............. 1,270,888 | .....c..co.c.. 1,191,581 | v 1,334,352 | oo | v (22,408) [ ..vvnererrrirveens | cevrrierseiseeieninne [ 6.720 |...... 4.268 [Jdooiee | v 36,923 | .......... 80,074 | 08/31/2012. | 07/15/2023.
92765Y AA 5 |VIRGIN AUST 2013-1A TRST SERIES 144A ET......ccccooivimiinnniiiiniiinnicciinies | oo Cl 4] ... 2FE| .o 655,829 |...104.000 | ......ccoeecene. 682,062 [ ..ooooovricnnns 655,829 655,829 | ...iviirieriniiiinins [ | | e | s 5.000 |...... 5.031 [JAJO.. | .o 6,19 | ......... 32,791 | 10/07/2013. | 10/23/2023.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities............c..c.c........ 2,099,412 XXX 1,952,950 1,847,410 | ............. 1,990,181 | o0 | (22,408) 0 0 XXX XXX XXX | e 43117 | ... 112,865 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)..... 211,256,271 XXX ..210,574,868 .205,991,410 | ......... 207,217,318 | .0 | s (754,528) 0 0 XXX XXX XXX | ... 2,180,610 | ..... 6,930,312 XXX XXX
Totals
7799999.  Total - ISSUET OBlGAHONS. .. ...evvorerersiitiseriisssisssiser sttt snensanes | erssnsan 216,564,645 XXX ..215,892,116 .211,252,000 | ......... 212,472,955 | ..cocovviiinn0 | (767,102) 0 0 XXX XXX XXX | .. 2,201,519 | ... 7,046,893 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities.............c.coorioioriiiinicisniciasiinanns 2,099,412 XXX | ... 1,952,950 1,847,410 | oo 1,990,181 20 [ (22,408) 0 0 XXX XXX XXX | o 43,117 | o 112,865 XXX XXX
8399999, Grand TOtal = BONGS............cvveriiveriieiiceiieereiesieie e | s 218,664,057 XXX | 217,845,066 | .......... 213,099,410 | ......... 214,463,136 | ...ooovovvvrinn. 0. (789,510) 0 0 XXX XXX XXX | ... 2,244,636 | ... 7,159,758 XXX XXX
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Annual Statement for the year 2017 of e LOY@l American Life Insurance Company

SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 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




Annual Statement for the year 2017 of e LOY@l American Life Insurance Company

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
Current Year's
F Rate per Other-Than- NAIC
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market
ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B/A.C.V. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. (a) Acquired

Common Stocks - Parent, Subsidiaries and Affiliates

cl3a

02931# 10 6 |AMERICAN RETIREMENT LIFE INS CO.. | 250,000.000 | ......c...... 59,672,120 | ....... 238.688 59,672,120 S ATT875,879 | e [ ....(41,481,562) (41,481,562) K | 06/08/2005.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates....... 59,672,120 XXX .59,672,120 177,875,879 0 0 (41,481,562) | . (41,481,562) XXX XXX
9799999. Total - Common Stock 59,672,120 XXX 59,672,120 | ...........177,875,879 0 0]......(41,481,562) | . 41,481,562) XXX XXX
9899999. Total Common and Preferred Stock. 59,672,120 XXX [ 59,672,120 | .......... 177,875,879 | oo, 0 0 0] s (41,481,562) | ...ooovvnniniienins (U [ (41,481,562) | .oooovvvrinninii 0 XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues..........0, the total $ value (included in Column 8) of all such issues $....
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Annual Statement for the year 2017 of e LOY@l American Life Insurance Company

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.
912828  F2 1 |US TREASURY N/B  2.125% 09/30/21.....ccvinieirriniinrnsiersrisseenssnienes | | 05/19/2017........ J.P. MORGAN SECURITIES INC.....coovviiriiarinsirersrissisnisnssessseenes TIAT9 [ s 70,000 211
0599999. Total - BONS = U.S. GOVEIMIMENL. .........iuuiieeis ittt 8080800888080ttt TAIA79 | i 70,000 211
Bonds - Industrial and Mi:

00287Y  AY 5 |ABBVIEINC 3.200% 05/14/26 01/11/2017........ SUNTIUSE. ..o 954,890 ....1,000,000 5,600
023135 BA 3 |AMAZON.COM INC SERIES 144A. 08/15/2017........ J.P. MORGAN SECURITIES INC........ccouriirerinrircrinrieierirercesenerenes 998,210 1,000,000

037833  CR 9 |APPLE INC = 3.200% 05/11/27......ovuereirieirerisisseinsississisisssssiesessssesesssssssssssssssssssssessessssssessans | sosessssssossns 05/04/2017........ J.P. MORGAN SECURITIES INC.....coovvrrrierineieriieisrissisissnienns 1,000,000 | ..o 1,000,000

067316  AD 1 |BACARDILTD SERIES 144A.... 12/20/2017........ JEFFERIES & COMPANY ..ottt 959,100 21,000,000 | oo 11,993
081437  AJ 4 |BEMISCO  3.100% 09/15/26.........ccovrrmirreriniirerrnieeienisisissnienes 06/28/2017........ WELLS FARGO BANK N A ..ottt 981,950 1,000,000 9,300
124857 AR 4 |CBS CORP  2.900% O1/15/27 ..ot sesissiess s ssssssiesssssesssenss. | sosvesseessnnes 04/28/2017........ CITIGROUP GLOBAL MARKETS........couiiiiriiiieiinsieiesisisssesse s essesesssns 945,600 ....1,000,000 8,700
125896 BS 8 |CMS ENERGY CORP 3.450% 08/15/27 03/10/2017........ MITSUBISHI UFJ SECURITIE........ccoivmiiiiiireieiniirererineenas 980,650 1,000,000 3,067
126117 AU 4 |CNA FINANCIAL CORP  3.450% 08/15/27........cocvuvvrvmrrrerireririenns 08/07/2017........ BARCLAYS BANK PLC........ccoervierimriiienineeieniesesssissiens 997,730 | oo 1,000,000

12636Y AA 0 | CRH AMERICA FINANCE INC SERIES 144A 05/02/2017........ HSBC SECURITIES 992,710 ....1,000,000

14040H BN 4 |CAPITAL ONE FINANCIAL CO............ 05/09/2017........ Morgan Stanley. 984,600 1,000,000 6,563
142339 AG 5 |CARLISLE COSINC 3.500% 12/01/24 11/13/2017........ BANK OF AMERICA.. 499,465 ....500,000

142339  AH 3 |CARLISLE COS INC 3.750% 12/01/27 11/13/2017........ BANK OF AMERICA.. 498,005 ....500,000

151020  AY 0 |CELGENE CORP  3.450% 11/15/27......ccvvirivivinrinirrerierinsiinsienns 12/15/2017........ CITIGROUP GLOBAL MARKETS........couiiuiimriiriinisisseisessissssessssessssssssessenssesessssens 1,001,300 ....1,000,000 3,833
171340 AN 2 | CHURCH & DWIGHT CO INC .| 12/20/2017. DEUTSCHE BANK CAPITAL 1,959,580 .2,000,000 25,725
256677  AE 5 |DOLLAR GEN CORP NEW = 3.875% 04/15/27........ccooovvrernrinns 05/02/2017........ Credit Suisse Securities................... 1,013,990 .....1,000,000 2,583
278062 AG 9 |EATON CORP 3.103% 09/15/27. 09/06/2017........ J.P. MORGAN SECURITIES INC 2,000,000 ....2,000,000

29364N AU 2 |ENTERGY MISSISSIPPI INC 11/09/2017........ Morgan Stanley. 996,590 1,000,000

30219G AN 8 |EXPRESS SCRIPTS HOLDING CO 01/10/2017........ Credit Suisse Securities................... 944,460 21,000,000 | oo 12,467
361448 AZ 6 |GATX CORP 3.850% 03/30/27... 02/06/2017. CITIGROUP GLOBAL MARKETS 1,994,880 .2,000,000

38141G  RD 8 | GOLDMAN SACHS GROUP INC... 12/14/2017........ GOLDMAN SACHS & COMPANY.........cccovrvrirerrninns 1,548,825 .....1,500,000 22,052
418056 AV 9 [HASBROINC 3.500% 09/15/27.......covvvrerererrrercirnrirnen 09/08/2017........ BANK OF AMERICA.. 1,997,480 ....2,000,000

46849L  SQ 5 |JACKSON NATL LIFE GLOBAL SERIES 144A 01/05/2017........ UBS AG Stamford. 962,110 1,000,000 6,015
478160 CK 8 |JOHNSON & JOHNSON  2.900% 01/15/28. 11/08/2017........ J.P. MORGAN SECURITIES INC.......ceoumrrrririrririiierinerirenieneneenns 499,405

49327V 2A 1 |KEY BANKNA 3.400% 05/20/26. 09/13/2017. Key Bank Capital Markets 503,280 5,431
524660 AY 3 |LEGGETT & PLATTINC 3.500% 11/15/27. 11/14/2017........ J.P. MORGAN SECURITIES INC.....coovvrrrrierineieriieirsrissisesesinenes 496,705 ....500,000

55279H  AQ 3 |MANUF& TRADERS TRUST CO.... 08/14/2017........ J.P. MORGAN SECURITIES INC 999,660 ....1,000,000

573284 AQ 9 |MARTIN MARIETTA MATERIALS INC 05/17/2017........ J.P. MORGAN SECURITIES INC 997,980 1,000,000

579780 AN 7 |MCCORMICK & COINC 3.400% 08/15/27................. 08/09/2017........ BANK OF AMERICA.. 1,494,825 ....1,500,000

610202 BR 3 | MONONGAHELA POWER CO SERIES 144A . 05/09/2017........ J.P. MORGAN SECURITIES INC.......ocvuriirrerinrircrniincierireicesenerenes 999,580 1,000,000

68389X BN 4 |ORACLE CORP  3.250% 11/15/27.....ccovverirriirinnieinniserniinnin 11/10/2017........ CITIGROUP GLOBAL MARKETS........cceriiiiiiiierinsieienssisssssse st ssssssesssssssssessssssssns 501,420 | oo 500,000 226
69352P AL 7 |PPL CAPITAL FUNDING INC......cocvvirimireinrirerinincierieersesenirenesincenes 02/15/2017........ Mizuho Securities USA. 1,910,580 102,000,000 | oo 16,533
694308  HS 9 |PACIFIC GAS & ELECTRIC........cvuiiiiiiiiiiiieiseieiesise st esssssssensens. | sosesssnsesses 03/07/2017........ GOLDMAN SACHS & COMPANY. 996,450 1,000,000

708696 BY 4 |PENNSYLVANIA ELECTRIC CO SERIES 144A 09/05/2017........ CITIGROUP GLOBAL MARKETS........coeiiiiriiiieiinsieie e esessenesssns 998,580 ....1,000,000

749685 AV 5 |RPM INTERNATIONAL INC  3.750% 03/15/27......ccovvvreneierrircirrirnne 02/27/2017........ BANK OF AMERICA.. 1,997,160 2,000,000

75884R AU 7 |REGENCY CENTERSLP  3.900% 11/01/25........cccovvvrvrvrrnrinne 01/19/2017........ SUNTIUS. oo 1,016,250 | ..o 1,000,000 8,992
75884R AV 5 |REGENCY CENTERSLP  3.600% 02/01/27........cccocorervrnrenes 01/24/12017........ SUNTIUSL. ..o 992,270 1,000,000 100
824348 AW 6 | THE SHERWIN-WILLIAMS CO.....ccoocovvvevrrvrrrenn 05/02/2017........ CITIGROUP GLOBAL MARKETS........cctiimiiiiiiierinsieiesis s essssesnses 996,370 1,000,000

824348  BF 2 | SHERWIN-WILLIAMS COMPANY. 08/07/2017........ Tax Free EXChange.........c.covvviereiveieiniseeeenns 1,027,858 .1,000,000 2,414
828807 DC 8 |SIMON PROPERTY GROUP LP.... 05/22/2017........ MOrgan StaNIEY..........c.vveeeriiiiiriesei e 496,920 ....500,000

84756N  AH 2 | SPECTRA ENERGY PARTNERS.......cc.cooimiirvinrinrirnnininns 01/10/2017........ Mizuho Securities USA. 968,290 .....1,000,000 8,063
84857L  AA 9 |SPIREINC 3.543% 02/27/24 .| 02/22/2017. Credit Suisse Securities.... 2,000,000 .2,000,000

883203 BX 8 |TEXTRONINC 3.650% 03/15/27 07/05/2017........ WELLS FARGO BANK N A ..ottt 1,005,550 v 1,000,000 | i 12,572
883556 BR 2 | THERMO FISHER SCIENTIFIC INC......ocviiiiieiiieineieieinriesiesissesesisenesssseesssssssesessssssssessenne | sesesesersnnins 03/08/2017........ JEFFERIES & COMPANY ......oovuiiiirriiiiieise ettt 943,600 | oo 1,000,000 | ..oooverererree s 14,258
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Annual Statement for the year 2017 of e LOY@l American Life Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
883556  BX 9 | THERMO FISHER SCIENTIFIC........ccsvivimiiiiiririierieeireresiseisenissiesseseesiesissens 08/10/2017........ J.P. MORGAN SECURITIES INC.......ocvieiirernrireriniirreerineieesenerenes 992,630
902494  BC 6 |TYSON FOODS INC  3.550% 06/02/27 06/28/2017........ Various 2,012,250 3,057
911312  BM 7 |UNITED PARCEL SERVICE 3.050% 11/15/27.. 11/09/2017.. J.P. MORGAN SECURITIES INC 497,820
92343V EB 6 | VERIZON COMMUNICATIONS SERIES 144A 08/11/2017. Taxable EXChANGE. ..ot 1,486,440
931427 AQ 1 |WALGREENS BOOTS ALLIANCE. 07/05/2017. CITIGROUP GLOBAL MARKETS........coeiiiiriiiierinsieie s sssssesssssssesessesesssns 995,420
96145D AC 9 |WESTROCK CO SERIES 144A. 09/12/2017.. BANK OF AMERICA.. 2,001,870
98978V AL 7 |ZOETIS INC 3.000% 09/12/27. 09/05/2017........ BARCLAYS BANK PLC......cccviiiiiniinsissisnssssssisessssssessnssseanes 994,440 ...1,000,000
3899999. Total - Bonds - Industrial and Miscellaneous.. 56,035,728 56,494,000
8399997. Total - BONAS - Part 3. 56,106,907 56,564,000
8399998. Total - Bonds = SUMMANY EM fTOM PAIt 5.tttk s stk e e etk eeseeeEeE o8 ee e 8 eE8 £ 1S E 4 EE S 08284841 S e840 S8 12842 s ettt 1,028,380 | ..o 1,000,000
8399999, TOAl = BOMAS. ... evetttereietis ettt eis et ee st s £Ef£E 8888 EE 18£8 f 8 £EE R EE S8 E oL b s EE£EE1E £E1eEE oL b oL L E SR L LR E LR R LR bR 57,135,287 | oo 57,564,000
Common Stocks - Parent, Subsidiaries and Affiliates
02931# 10 6 | AMERICAN RETIREMENT LIFE INS CO.....c.cocoovrvvirerevinrires 03/31/2017........ Capital CONtADULION. ..o 17,500,000 XXX
02931# 10 6 |AMERICAN RETIREMENT LIFE INS CO.. 06/28/2017........ Capital Contribution 13,000,000 XXX
02931# 10 6 | AMERICAN RETIREMENT LIFE INS CO.. . 09/29/2017........ Capital Contribution 15,000,000 XXX
02931# 10 6 | AMERICAN RETIREMENT LIFE INS CO.....coovntinrinirninnirnes 12/1512017........ Capital CONtHBULION. ... 15,000,000 XXX
9199999. Total - Common Stocks - Parent, Subsidiaries and Affillates. ... s 60,500,000 XXX ] 0
9799997. Total - Common Stocks - Part 3.............c.ccceeeierernnnanne 60,500,000 XXX ] 0
9799999, TOtAl = COMIMON SEOCKS..........cvuiveieiieisititeieeieciite ettt ettt seeee s sesses s b s s bsessesssessessesseessessess  eesssesssssessssessessss et essessebseseesesses et s s es s e b s et b e s s et et st e b et s s s s et st st esses st snsensessnsnes 60,500,000 XXX | 0
9899999. Total - Preferred and Common Stocks........ 60,500,000 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks ...117,635,287 XXX | e 210,290
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

vi3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - Industrial and Miscellaneous
101137 AD 9 |BOSTON SCIENTIFIC CORP o | OVA2I2017. | MARUIHY..covvvsvsvsssssnsns | 1,000,000 | ... 1,000,000 | ....... 1,113,462 | oo 1,000,823 | ...... (823) 7)) P B 1,000,000 011212017
141781 AY 0 |CARGILL INC SERIES 144A... -~ | 05/04/2017. | Corp Action . | 8156,479 | ... 3,844,000 | ... 4,107,903 3,984,288 ~(10,604) .. . 3,973,685 05/14/2021.
17252M  AH 3 | CINTAS CORPNO.2  6.125% 12/01/17... - | 12/01/2017. | Maturity. . B - 2,000,000 | ...... 2,000,000 | ...... 2,211,125 | ........2,038,345 (38,345) | .. B I 2,000,000 12/01/2017.
189754 AA 2 [COACH INC 4.250% 04/01/25........cccovvrvivrernnnnne .. 103/02/2017. | UBS AG Stamford............ooovvvmecrvvsvriaan | 1,014,100 | ...... 1,000,000 | .......... 995,900 | v 996,494 95 | oo 996,589 04/01/2025.
232820 AJ 9 |CYTECINDUSTRIESINC  3.500% 04/01/23...... |...| 09/27/2017. | COMP ACHON. oottt || s 3,123,330 | ... 3,000,000 | ...... 3,046,610 3,030,818 (3,436) | v | 3,027,381 04/01/2023,
26862P BB 7 |ERAC USAFINANCE COMPANY SERIES 144A.. .. | 101152017, | M@UTRY ... | | 2,000,000 | ... 2,000,000 | 12,197,079 | v 2,031,779 | s | o (B1779) | s | B1779) | s | 2,000,000 1011512017.
278265 AC 7 |EATON VANCE CORP  6.500% 10/02/17.......... | .. | 05/06/2017. Call 372,000 | ..o 372,000 | ... 406,545 | ..ovorrrn 377,380 | | o (2.471) (2471) — 10/02/2017.
31331F  AX 9 |FEDEX CORP 1998 PASS TSTETC | | 01115/2017. | Redemption  100.0000.. 171,043 | .. 171,043 | o 207,216 | v B (PSR AT0) )| O P— (< RAT) | I— e 171,043 0715/2023.
500255 AS 3 |KOHL'S CORP 3.250% 02/01/23..........cocverenunnee .. 1 06/06/2017. | GOLDMAN SACHS & COMPANY.......o.. | | . 1,934,340 | ...... 2,000,000 | ....... 1,937,930 | oo, 1,958,433 | ....... . 2682 2682 | 1,961,115 02/01/2023.
55259P  AD 8 |M&IMARSHALL & ILSLEY BK SERIES BKNT...... |.. | O117/2017. | MatUFIY....cooovsvvsoecescssoescsesn | 1,000,000 | ....... 1,000,000 | ....... 1,112,166 2,001,179 | s | v (1,179) (79 | oo | v 1,000,000 01/17/2017.
55616X AK 3 |MACYS RETAIL HLDGS INC | 09/05/2017. | Morgan Stanley.........c..ovsvessvvsvovsvenns | 1,007,660 | ....... 1,000,000 | ....... 1,011,020 1,007,789 | ...... (689) (X)) S R 1,007,100 09/01/2023.
571903 AG 8 |MARRIOTT INTERNATIONAL.... oo [ | OBMSI2017 | MUY s | 1,000,000 | ....... 1,000,000 | vvccver 995,010 ..999,614 |....... 386 386 | .eooreerrienns | v 1,000,000 06/15/2017.
610202 BL 6 |MONONGAHELA POWER CO SERIES 144A....... .. | 03118/2017. | MAIUIIY..oovovsvsvsvsvsvsssvsvsnsssesns || 2,000,000 | ......2,000,000 | .....2,147,045 | ......... 2,008,809 | ..corrcrcrs | s (6,809) (6,809) | v | 2,000,000 |.... R -~ 57,000 | 03/15/2017.
655664 AK 6 |NORDSTROMINC 6.250% 01/15/18............... | 04106/2017. Call - 100.0000.wvsvevsesvrsvsvscese | | e 2,000,000 | ....... 2,000,000 | ...... 1,967,180 | ..o 1,995,379 | ... 952 L7 30 IO B 1,996,331 | oo | o 3,669 | oo 3,669 |....164,185 | 01/15/2018.
668074 AT 4 [NORTHWESTERN CORP/OLD 6.340% .| 11/06/2017. | Call  100.0000..
oot 2,000,000 | ......2,000,000 | ....2.391132 | oo 242,408 | o | o (52.489) | oo o (52.489) | oo o 2,089,915 | oo | o (89,915) | ....(89.915) | .. 258,768 | 04/01/2019.
84755T AD 9 |SPECTRAENERGY CAPITAL.....ooovvvviiiiiirrirs < [ 07112017 COP ACHON. ..o | 1,088,820 | ....... 1,000,000 | ....... 1,148,767 | covvvrrsrn 1,067,355 | covvvvvvvvveveverens | cereeen(10,850) | oo [ v (0. 1:0) | IS I 1,056,505 32,315 | 48,967 | 03/01/2020.
913275 AC 7 |UNITRIN INC KEMPER CORP o | OBMBI2017. | MUY | 1,000,000 | ....... 1,000,000 | ......... 886,720 6,673 | comvererren | erereeen 1,000,000 [ oo | e | e 0 30,000 | 05/15/2017.
920355 AK 0 |VALSPAR CORP  3.950% 01/15/26.. - | 05/16/2017. | Taxable EXCNANG..oo.vvvsvvvessvvssvveesnn | 1,028,380 | ....... 1,000,000 | ......... 996,510 100 | vovvveveeeseeis | vveerernnn996,926 | oo | 31,454 | 31,454 | ... 35,672 | 01/15/2026.
92343V BR 4 |VERIZON COMMUNICATIONS [ +| 08/11/2017. | Taxable EXChaNG®.....ccoovvvscsvsvesenn | 1,681,440 | ...... 1,500,000 | ... 1,495,140 | ......... 333 | ...184,760 | ...... 184,760 | ....... 71,027 | 09/15/2023.
067901 AB 4 |BARRICK GOLD CORP  6.950% 04/01/19.......... - [ 0612072017, Call - 100.0000.....oosvvvvsvvessvvessssns | 433,000 | .......... 433,000 | .......... 537,677 | v 470,999 | oo | e (7,732) (7.732) | oo | s BB3,267 | e | o (30,267)] ........ (30,267) | .......60,411 | 04/01/2019.
87425 AL 7 | TALISMAN ENERGY INC  7.750% 06/01/19....... | .| 11/30/2017. | Call  100.0000....oscevevssvmssssvmsssssmssnn | 1,000,000 | ....... 1,000,000 | ....... 1,263,722 | cvooo 1,101,269 | oo | e (37,317) | oo | e (B7,317) s | s ,083,952 | s | o (63,952) (63,952) | .....161,445 | 06/01/2019.
70501V AA 6 |PEARSON FUNDING FIVE PLC SERIES 144A.... |C|08/11/2017. | Corp Action . o 1,000,000 | ...... 1,000,000 | oo 998,730 | ............999,119 |...... 71 T i 999490 | 810 810 | 25,007 | 05/08/2023.
92765Y AA 5 |VIRGIN AUST 2013-1A TRST SERIES 144A ET.. |C|10/23/2017. Redemption 100.0000........ccccevrirerrrnes 250,589 250589 | oo 250,589 | .ovveiversi250,589 | oo | e, O o] oiiii250.589 | o i 0 8,696 10/23/2023.
3899999. Total - Bonds - Industrial and MISCEIANEOUS.............cccccvvuirriiiiiiniiiiiiins v | 32,261,181 | ..... 31,570,632 | ..... 33,425178 | .......32,442,118 | o0 | . (216,941) 0 (216,941) 031925178 | 0 | 336,004 1,559,256 XXX
8399997. Total - Bonds - Part 4..... s | 32,261,181 | ... 31,570,632 | ....33,425,178 | ........32,142,118 | ccocc0o0 | ..o (216,941) 0 (216,941) 0 .031,925178 |0 | oo 336,004 1,559,256 | XXX
8399998. Total - Bonds - Summary Item from Part 5...........ccccocvviveiirnereincrenis . 01,027,858 | ......1,000,000 | ....... 1,028,380 (522) (522) R . 2,164 XXX
8399999. TOtal - BONAS...ooo s s | 33,289,039 | ....32,570,632 | .....34,453,558 | ........32,142,118 | .ccooo....0 | o (217,463) 0 (217,463) 0 32,053,036 0|...336,004 | ... 336,004 |..1,581.420 | XXX
9999999, Total - Bonds, Preferred and COMMON StOCKS.......o..ccovvsvvrsivvnssisnssiis vt | 33,289,039 XXX | 34,453,558 | ........32,142,118 | o0 | o (217,463) 0 (217,463) 0 32,953,036 0...336,004 | ... 336,004 | 1,581,420 | XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - Industrial and Miscellaneous
SHERWIN-WILLIAMS COMPANY
824348 BE 5 |SERIES 144A .. | 05/16/2017 | Taxable Exchange 08/07/2017 [ Tax Free EXChange........cccouuvirrnerinseenens . .1,028,380 ...1,027,858 .1,027,858 (522) [ ovvvvrnsrinnens | eerrennninnnens(522) | v [ [ | o0 [ 22,164 |..... 14,922
3899999. Total - Bonds - Industrial and Miscellaneous ,000,000 .1,028,380 ,027,858 .1,027,858 0 (522) 0 cooieree(522) | o0 | evieiec0 | i | 0 | 22,164 |..... 14,922
8399998. Total - Bonds o 1,028,380 | .........1,027,858 | .........1,027,858 0 (522) 0 | cooieeceenn(522) | i [ i |0 | 0 [ 22,164 |.... 14,922
9999999. Total - Bonds, Preferred and COMMON SIOCKS..........cc.iriiiiiiiis  oeiireiseieieeisee st ess e ess st s bbbkttt aeinnnes | oeriiens 1,028,380 | ......... 1,027,858 | ........ 1,027,858 0 (522) 0 | coovieeeeeen(522) | a0 [ a0 | i | 0 [ 22,164 |..... 14,922
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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
Common Stocks - U.S. Life Insurer
02931# 10 6 |AMERICAN RETIREMENT LIFE INS CO...ouiuuuiiuutiustiieiiesereetesstasssssse et | ............ |88366 .......... NO | o | o 59,672,120 [ ..o | i 250,000.000 | ...ovovrieriiririniinians 100.0
1299999. Total - Common Stocks - U.S. Life Insurer. (U I 59,672,120 XXX XXX
1899999. Total - Common Stocks.. 0 ......59,672,120 XXX XXX
1999999. Total - Preferred and Common Stock. (U [ 59,672,120 XXX XXX
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.

913

SCHEDULE D - PART 6 - SECTION 2

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

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
5 6 7

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 11 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 B./A.C.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest

Bonds - Industrial & Miscell (Unaffiliated) - Issuer Obligati
CORPORATE PASTI 95.....ccouiiutiisiissisessssissssssnssssss s snsssssssnsens | ........... ‘ | 12/29/2017. | Various..... 01/02/2018. | .......... 18,708,789 | ..vvvveierenniinns [ | e | | oo 18,708,789 | ......... 18,708,789 | ..oovvenerinriinnns [ ...1.129 |....1.129 | Dally... | ...... 100,438 | .o
3299999. Industrial & Miscellaneous (Unaffiliated) - 1SSUET OBlIGAHONS. .......c..ivuiiuiiiiiieiisiistiieiitins atierssss sttt ensssins | onrssinas 18,708,789 | .......c............ (L] [ {0 [ (L] [ 0 .. 18,708,789 | ......... 18,708,789 | ................... (L] [P 0 XXX XXX XXX | ... 100,438 | ................. 0
3899999. Total - Industrial & MiSCEIANEOUS (UNGFFIIBEA). .....vu.rereresiressirisire sttt | eiserisas 18,708,789 | ..o (V] [P 0 [ oo 0 | 0] e 18,708,789 | ......... 18,708,789 | .oovovvvrinirens (] I 0] XXX XXX XXX ] e 100,438 | ..o 0
Total Bonds
7799999, SUDLOLAIS = ISSUEST OBIIGAHIONS. ... veeiieiesereistie ittt kb E bbbt | cnisnesas 18,708,789 | .ovovvveviveen [ | 0 [0 | 18,708,789 | ......... 18,708,789 XXX XXX XXX ] e 100,438
8399999. Subtotals - Bonds ..18,708,789 18,708,789 18,708,789 XXX XXX XXX | e 100,438
9199999. Total - Short-Term Investment: ..18,708,789 18,708,789 XXX XXX XXX | e 100,438
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Sch.DB -Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25
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SCHEDULE E - PART 1 - CASH

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 America Richmond, VA (11,972,209) | XXX
Bank of New York Mellon New York, NY. 2,196,954 | XXX
JPMorgan Chase. AUSHN, TX oot | sueiaees (126,547) | XXX
JPMorgan Chase. Brooklyn, NY 1,622,588 | XXX
Wachovia Bank Winston Salem, NC - 486,543 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 ..(7,792,671) | XXX
0399999. Total Cash on Deposit XXX XXX 0 0
0599999. Total Cash XXX XXX 0 0 ...(7,792,671) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. (3,835,672) | 4. April (7,807,219) | 7. July. (700,065) | 10. October. (3,860,546)
2. February (5,763,524) | 5. May 40,102 | 8. August (1,360,825) | 11. November. (2,484,067)
3. March (9,134,730) | 6. June (1,269,073) | 9. September. (8,385,111) | 12. December. (7,792,671)

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

XA

NONE




Annual Statement for the year 2017 of the Loyal American Life 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... Life Insurance 110,514 110,052
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida. . Life Insurance: 598,832 598,782
11, GEOMGi@.u e Life Insurance 35,163 35,016
12.  Hawaii
13.  Idaho.
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22, Massachusetts............cccoceneruunncd MA | ..
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32. Life Insurance 213,430 213,081
33.
34. Life Insurance 854,974 851,399
35.  North Dakota.
36.  Ohio... Life Insurance 1,607,471 1,600,750
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | . Life Insurance 306,956 322,389
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia Life Insurance 210,755 208,392
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55. Life Insurance 507,358 505,237
56.
57. .
58.  Aggregate Alien and Other. XXX XXX 0 0 132,296,043 | ....covvvveaee 134,431,407
59.  Total XXX XXX e 1,607,471 1,600,750 135,134,025 | ...cccvveuneee 137,275,755
DETAILS OF WRITE-INS
5801. Reinsurance with Great American and Continental General 132,296,043 ..134,431,407
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 @bOVe)........cvvvererreiiiriseriinae XXX XXX 0 0 132,296,043 | ...ccoove 134,431,407

E28
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