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Annual Statement for the year 2017 of e F@MIily Heritage Life Insurance Company of America

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. treasury SECUMHES. .......c.cvvveveercreeeeieieee et sessesens | evenseneas 44,580,970 | ............. 40 | o 44,580,970 [ ..ooovereeeirieeeiies [ e 44,580,970 | ............. 4.0
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agenCies..........cocveuerriireinieversieesesseesesees | cevevssiesesssssesssssesnns | cvvesesennd 0.0 [ oo et | e (01 I 0.0
1.22 lIssued by U.S. government sponsored agencies...........cceveveevreeverrerenes | ceveeees 270,418,253 | ........... 245 | .. 270,418,253 | oo | e 270,418,253 | ........... 24.5
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMHES).....vvveverieiseieieieictesie ettt sense s | ensesessnsensesssssssesens | sesessesiesnn 0.0 [ | e | e 0] e 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............ccccccevevees | coverevee. 6,562,898 | ............. 0.6 | .ovrnen 6,562,898 | ....oooerirrieiiieens | e 6,562,898 | ............. 0.6
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations...............ccccveeieverviveiieieenieiees | e 33,297,635 | ............. 30 | e 33,297,635 | ..coveveereeeereeeenes | e 33,297,635 | ............. 3.0
1.43 Revenue and assessment obligations...............ccccceviveverieceniveesieeens | cveveaes 28,563,936 | ............. 26 | .. 28,563,936 [ .....ccovevrererriereriiies [ e 28,563,936 | ............. 2.6
1.44 Industrial development and similar Obligations............cccccevcveiricienieiies | e | cevesieienad 0.0 [ | e | e 0] e 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cocorrnnrrrnennnereinenees [ rereennnnineeseensnennns | eennereenness0:00 | orinisineiesinrnens | | e [V 0.0
1.512 Issued or guaranteed by FNMA and FHLMC............ccocovvrivneniiens [ eovrnnrennnnisiieinsinnins | cvvinniennen0.00 [ [ oo | e (V1 IO 0.0
1.513 AlLONET ..o sssssnssnnssnnes | snssnsssssssnsssnsssssssnnses | srensenssend020) | ot | oesnsssssssssssinns | cevesssessessessses s (O I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.......ccccovvves | coerenieeseeieiens | cevveienn 0.0 [ | e | e 0] e 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in Line 1.5271........c.ovrrninrnrnnninnneieenniens [ eeneneisesssnsenseseeinns | coneeneeeens 0.0 [ | e | e (O] I 0.0
1,523 Al ONEI ..o seesees | srisesissssssssssisssisnins | sonessesed 0.0 [ oo e | e (O A 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
YT SECUIHES). . ... vvvcereeeeeieeeeeeee et | eneis 575,085,118 | ........... 52.2 | ... 575,085,118 | ..eovoiverireiieins [ v 575,085,118
2.2 Unaffiliated non-U.S. securities (including Canada)... IO 108,520,824 | ............9.9 | ...... 108,520,824 |.... 108,520,824
2.3 Afiliated SECUMHIES. .....c.. et | seesesieeb e ess s
3. Equity interests:
3.1 Investments in MULUAI fUNGS..........ccoviiiniicceeeneieseens | cereieeesseeesenns | conenieeenes 0.0 [ e e | e (V1 0.0
3.2 Preferred stocks:
321 AFIlIAtE. ... | ensenssnssnsssssnnnns | o000 | || (O I 0.0
3.22 Unaffiliated........ooouierieieeeeeisissiesissississsssssssssssnsens | eevnnsssssssssssssnnsinnes | soeseennneni020) | ot || e (O S 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFilIAtE. ... | ernniississssnssnsnnis | soeenreenneni000) | || s (O I 0.0
3.32 UNaffillated.......coveerrrrrerirrirnissississieiesssisssssssssssssssessssssssssssssssssssssnsnes | cssssessnsssssssssnssnssnsse | sesssssneenss020 [ rrrmrnnnnnnissinsinninns v | e (O I 0.0
3.4 Other equity securities:
341 AFFIlIAEEA. ... sseeesesestenssesenssnssnssnees | ressensnnessnnssensensnnnns | senenneenns020 [ e [ | s (O I 0.0
342 Unaffiliated.........oovvvieiiiiiisesiesssssisssissississsssssnsens | enensssssssssnssnnns | o020 | || s (O S 0.0

© o N >

3.5 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 AGLICURUIAL ...t
4.3 Single family residential properties...........ccocveevvecvererieiiceee s
4.4 Multifamily residential properties............ccoevivereriereeeeieiresieeseese s
4.5 COMMETCIAl I0BNS........ucvuuiveeieriieiieiei e
4.6 Mezzanine real estate I0aNS..........cvuuriereeriniiniineieieese e
Real estate investments:

5.1 Property occupied by COMPEANY........ccoceieiriieieieiiiniieeissiee st sssessssnees
5.2 Property held for production of income (including §.......... 0 of

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

satisfaction of debt)
CONFACE IOANS.......ocvuieceeii ittt

5.3

DEIVALIVES. ....cucviiecterccteisie ettt bbb aen
Receivables for SECUMHIES..........couevirriereireiereseeseesienas
Securities lending (Line 10, Asset Page reinvested collateral)

. Cash, cash equivalents and short-term investments...........cccccoveereeenesieieinns
. Other invested assets .
. TOtal INVESIEA @SSBLS......ceevveerieeireieiiic ettt ennns

............ 8,628,284 v 8,628,284 v 8,628,284
.22,454,500 oo 22,454,500 | ... ...22,454,500
..... 1,101,643,908 .....1,101,643,908 1,101,643,908
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Annual Statement for the year 2017 of e F@MIily Heritage Life Insurance Company of America

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI........cciiuierirrierirriseiseessseseiseesesssssssasesse st sse st s es st ss st s st s st s sren s 670,000
2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN ).ttt 0
3. Current year change in encumbrances:

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

3.2 Totals, Part 3, COIUMN 1. ... s 0
4. Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 18........c.iiiiiiieiieieiieie ettt s st bt s sttt s st nns (15,000)
5. Deduct amounts received on disposals, Part 3, COIUMN 15..........cciiiiiieice ettt s bbb bbb a st 655,000
6. Total foreign exchange change in book/adjusted carrying value:

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

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

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

7.2 Totals, Part 3, COIUMN 10.......coiuiieiiteieetcie ettt ettt bbbttt b st s et en s saes 0
8. Deduct current year's depreciation:

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

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMBETr 31 OF PHOK YEAI..........cciuiiveiiiiieieeeeee ettt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........c.ccuuirieieiiiciie ettt bbbt 3,465,000

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cccveueieiiiiceee et 3,465,000
3. Capitalized deferred interest and other:

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

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. ACCTUAL OF QISCOUNL........ovevevirieeaeeresieeesesi ettt 8 88 RE88REEEER5 R 1,679
5. Unrealized valuation increase (decrease):

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

5.2 Totals, Part 3, COIUMN 8.........oviiiieiecieree ettt ettt bbb bbb bbb bbbt s st n s 0
6. Total gain (10SS) 0N diSPOSAIS, Part 3, COIUMN 18........c. ettt s st bbbt n s s s
7. Deduct amounts received on disposals, Part 3, COIUMN 5.ttt bbb a bbbt bbbt bbb saes
8.  Deduct amortization of premium and mortgage interest points and COMMIMENE FEES..........c.cuiuiiiiiiicei et
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13, ...ttt

9.2 Totals, Part 3, COIUMN 13. ...ttt 0
10. Deduct current year's other-than-temporary impairment recognized:

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

10.2 Totals, Part 3, COIUMN 10.......c.cmreieiereiiiesesess s ess sttt 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccvrrrerrermrrnrenrnsinneresssessesssessessssssessesens 3,466,679
12, TOTAl VAIUGLON GIHOWEANCE..........oveeceererrireiieeereese ettt ee sttt £ 828282 E 4282842282882 E s n et s st en e
13, SUDLOLAI (LINE 11 PIUS LINE 12)....eoueeeeeiereeeseeesreeseeeseesseeesseessseeesse s esseesseess st see s8££ 5845888188888 88888888 3,466,679
14, Deduct total NONAAMITIEA @MOUNTS. ..o bbb
15. Statement value of mortgages owned at end of current period (Line 13 MINUS LINE T4).........ocuriiriirrieinieneise ettt ettt st 3,466,679
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Annual Statement for the year 2017 of e F@MIily Heritage Life Insurance Company of America

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying valug, DECEMDET 31 Of PHOI YEAI.........c.cveviveieieteeee sttt ettt sttt b a st s sttt b bbb bes s s ssss s ens s e 17,159,518
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN ).ttt 5,253,340
2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........c.oiiririrnirrrs ettt 5,253,340
3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN T6.........vieieiciitcicte ettt bbbt bbb bbb se s s
3.2 Totals, Part 3, COIUMN 2.t bbbttt 0
4. ACCTUAL OF GISCOUNL. ..okt 1,574
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 13 ...t 121,127
5.2 Totals, Part 3, COIUMN O.......cuimiriiiiiiieieeiresie ettt 121,127
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19.......ciiiiieieiiesiseieie ettt ettt
7. Deduct amounts received on disposals, Part 3, COIUMN 16...........coiiiueiciiieieicie ettt a sttt st s st s b s snaen 9,680
8.  Deduct amortization of Premium aNd EPIECIALION. .........c.evrerririrerrrriees ettt ees e ase st s st s st s s R n s s st s s s 71,380
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17 ...ttt bbbt bbb bbb s
9.2 Totals, Part 3, COIUMN T4 ...ttt bbb ettt bbb se s 0
10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15.........iiiiiie bbb bbb bbbt
10.2 Totals, Part 3, COIUMN 1. bbb bbbt 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-8+9-10).......c.cccveririirririeisiieese et 22,454,500
12, Deduct total NONAAMITIEA @MOUNTS..........ccoiiiiii bbb bbb
13.  Statement value at end of current period (LiNe 11 MINUS LINE 12)........cveiirueieiiniieieissississssesssiss e sses sttt s bbbttt en s nteen 22,454,500
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEA.........cccuiiiiiiicie ettt bbb s bbb bbb st a bbb bbb ba bbb 929,749,601
2. Cost of bonds and stocks aCqUIred, Part 3, COUMN 7.........c..cceiieiucieieiseteie st st bse st b bbb st s bbbt bbbttt baen 152,117,298
3. ACCTUAI OF GISCOUNL......ceooveveiriseees i es s8££ 8RR 14,267,367
4. Unrealized valuation increase (decrease):
A1 PAME T, COIUMN 12...cccietieesesi st 89,605
4.2 Part2, SECtON 1, COIUMN 5.ttt
4.3 Part2, SECHON 2, COIUMN 13 ...ttt ettt s e s et s st es st en s ses s s ssesas
44 Partd, COIUMN Tttt sttt bbb e bbb s bbb st en s st en s s s s st s s st 89,605
5. Total gain (Ioss) on disposals, Part 4, COIUMN 19...........oiiiiieiiiei ettt bt bbbt bbb bbb s bbb s bbb bbb bbb st b st st 1,118,096
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.cviuiuiiiiieciciieieteeieee sttt sttt nans 28,996,559
7. Deduct amOortiZation Of PIEMIUM...........ccuiieieicisite ettt st s bt bbb e b s e bbb s b s bbb st s b s b s bbbt bbb bbbt n s 1,070,482
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COIUMN 5.
8.2 Part2, SECHON 1, COIUMN 19......coumiiiirireriuciieeisseeesess sttt
8.3 Part 2, SECHON 2, COIUMN 16.........urvuuuerireriuerireisseresseesseesseess sttt sttt
8.4 Part 4, COIUMN 15, ..ottt 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 Pt 1, COIUMN 14t 245,292
9.2 Part2, SECHON 1, COUMN 17.....couiieeiceesrerieeeseesiesssss st
9.3 Part2, SECHON 2, COIUMN T4........ouoieeeeceeteee ettt sttt s bbb sa st en s
9.4 Part 4, COIUMN 13 ..ot eeess st es sttt s8££ 245,292
10. Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T48-9)........cuuririuiurrireieeircire ettt sttt sb sttt nen 1,067,029,634
11, Deduct total NONAAMITIEA @MOUNTS. ... e bbb
12. Statement value at end of current period (LiNe 10 MINUS LINE 11).......ouiiiiiieieeieiectese sttt sttt bbbttt 1,067,029,634
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Annual Statement for the year 2017 of e F@MIily Heritage Life Insurance Company of America

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.......c.veverrerirenes | covvereriniriniinennns 44,580,970 | .o 53,836,527 | ..ovovereerieirnnes 12,328,874 | ..o 58,905,000
Governments (Including all obligations 2. CANAGA. ...t | e | et enenes | sresest ettt tentens | sreseses ettt bnee
guaranteed by governments) 3. OthEr COUNMMMES. ..eurererierreares | eenmrenessesmssrsssessssssssnsssssseins | assssssssssssesssssssssesssnssnsssssesss | sessssessanssssssssessesssnssssessansans | sossossssssssessesssnssssssssassssssnses
4. TOtalS....oocreecreerreserisnrieriies | e 44,580,970 | ..oovvvrrreriinnnns 53,836,527 | ..ocvvrrirniriinn 12,328,874 | .ooovvvrrerinnnns 58,905,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...coiieeiiieeeieeiiieien | e 6,562,898 | .....ccovevrernnne, 7,054,132 | oo 6,705214 | ..o 6,300,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....ccoovieiiieieeiiceeiiens | e, 33,297,635 | oo 35,589,332 | oo 33471775 | oo 33,750,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. ..298,982,189 ..349,965,597 ..238,011,862 ..547,177,000
Industrial and Miscellaneous, SVO Identified 8. ..575,085,118 ..607,953,150 .576,125,048 ..551,206,334
Funds and Hybrid Securities (Unaffiliated) 9. ....30,757,330 ....32,933,486 ....30,860,794 ....29,629,000
10. Other Countries......cocooevrenes | cevrremneenisninenns 77,763,494 | oo, 83,611,083 | ..o 77,905,387 | oo 72,453,000
11. 683,605,942 | .....cocoeririnnnns 724,497,719 | oo 684,891,229 | ....coovinirinnn 653,288,334
Parent, Subsidiaries and Affiliates 12, TOAIS.....cvieieiiieieicteieteeieii | erieseiesies s sssssssiesssies | eeressessssssssessesssssssesssssssesins | evossssssssssssssssessessssessessssansess | sressesosssssesssssssessessssessessssanes
13. 1,067,029,634 | .......cccoenen. 1,170,943,307 | ..oooovrrerii, 975,408,954 | ..o 1,299,420,334
PREFERRED STOCKS 14, UNItEd STAIES ... || rreieinsise e snsssinees | ceresssesnse s
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA........cvevercieeeieieieiees | errese e sstesie s | eevsssssssses et esses s sestes e sstenaes | srtessesssestes st es et serees
16. Other COUNMMES........ooriiiiinis | o | oo ssessesssessnessnes | conesssessssssssssessssse s
17, TOtAIS...cvecveiviirisiisiisiieniens | v 0 [ s 0 [ i 0
Parent, Subsidiaries and Affiliates 18, TORAIS....vooveieciiiiiisnisins | o | oo | seressnesse s
19. Total Preferred Stocks......... | woccveiniineiniiniiniiniines 0 [ oo 0 [ e 0
COMMON STOCKS 20. UNited SEALES.......veveervcriieens [ eerirriieiinceiscsiresiesinenes | oeesieneiessissesssess st | seseese s
Industrial and Miscellaneous (Unaffiliated) 271, €aANAAA. ... | e | e | esres bbbt
22. Other COUMTIES. .....c.veuieriiens | eoiriisiessinssesssesssenssnssenses | seenesesssenssenssenssenssenssenssensns | weesssenssesssenssenssssssensensenence
23, TotalS.....cciviiniiniiniinisniinin | s 0 [ oo 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS......oceriieecieiiieieiiieieiiies | ereiesssssiessssssessssssesessssssssnss | srsssessssssessssssesessssesessssssesanse | sssssesessssesessssssesassesessssnsesanns
25. Total Common StOCKS.....ceee | ovvevieiiiiniisiisiiiiinnes 0 [ oo 0 [ oo 0
26. Total StOCKS......cmuesmsmsssmsssnnss | covveiiiiiniiisiissississienees 0 [ oo [0 0
27. Total Bonds and Stocks...... | ......ccccoo.uce. 1,067,029,634 | ... 1,170,943,307 | cooovvvierrns 975,408,954
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SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 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)

1. U.S. Governments

......................... 4.2
......................... 0.0

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

2.
3.
4, U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
XXX
XXX
XXX
. XXX..
XXX
XXX
XXX
5. U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
5.1 NAIC Tt ssssssessenns | sessessssessesssssssessensesens | conenrensenens 1,881,625 | v 16,211,835 | ........... 249,745,993 | ............31,492,246 | ....... XXX.cooovoveies [ 0000000 298,781,699 | ..o 28,0 |.........289,838,276 | ..o 31,0 [ 1000 298,781,699 | oo,
5.2 NAIC 2.ttt sse s | sessessssessesssssssessessssens | sessesssssssessesssssssasesnns | sessesessssensesessnsesiesies | sessensessssesessessssensasies | cnesensessessesenessessnsenes | soenerse s XK Kurererrersenss | vervensrnnresersnennenses0 [ vecnnrsnnenennsnennend000 0 [ L0000 [ [
5.3 NAIC 3ttt ss e | essessstens et sstens | ersesssensenenessnsenseens | essessessnsensesessntenesnns | essensesnesensessessssenenes | nesensessensessnensesnssnnes | senrerse s XK Kurerenrensenns | envensrsnenensnrennenens0 |00 [ L0000 [ [
54
5.6 s [ | et nensnnsnes | ersresrenenessnsenessnsanes | ererssresisssneas 200,490 200,490 ..o 0.0 | v, 357,355 | oot 0.0 | oo, 200,490 | .o

5.7 TOtaIS.....cviiiiiiiii | s [V 1,331,625 |......cco.e. 16,211,835 |........... 249,745,993 |............ 31,692,736 | .......... 2,9, S I 298,982,189 | ... 28.0 |, 290,195,631 |....ocovvivvinninne. 31.0 | 298,982,189 | ..o, 0
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Annual Statement for the year 2017 ofthe F@mily Heritage Life Insurance Company of America

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)
B.1 NAIC Tttt ssenes | sesessessessnsssessestsnssnsnns | seseseessessas 3,035,566 |............. 12,010,956 | ............. 10,567,737 |........... 159,990,543 | ..oooee. XXX o | e 185,604,802 |...coovvvvreriennns 174 | 164,730,878 |...oocvvvrerrrrenes (VA 152,148,333 |....cccceenu. 33,456,469
B.2 NAIC 2.ttt ssensneens | aeeessessensnes 899,758 |...coveerenne 31,090,089 |............. 53,133,527 |..covvvrenee 71,690,704 |........... 325,895,027 | ..voere e XXXt | e 482,709,105 | ..ooovvrrirririrenn 452 | 380,491,884 | ....oovvvirrnnns 40.7 .. 368,266,344 | ........... 114,442,761
8.3 NAIC 3.ttt ensnsens | sesessessensnes 600,000 |....ccovvnne. 1,800,000 | .eovoveeeeinerrnerrireens | cerreerneeeenesnesseenssenes | oeesessnneens 6,199,839 | .oooe. XXX | e 8,599,839 | ...oovrririirireinn 0.8 | v 5,971,459 | .o 0.6 | o 6,199,839 |...ccccovrenee 2,400,000

6.4 2,026,153 | oooeee e XXX oo | e 2,026,153 |..ccoovvrerceieeeenn0.2 |00 2,026,639 |02 | 2,026,153 | ..ooververiererereeieies
B.5 NAIC 5.t sessesssessessssesnnss | eveesenrenierenres LB282 | eveierieenen 399,311 | i 756,564 | o 3,430,886 | oo | eereeee e XXX [ e 4,666,043 | ..o 04 | e | eeeeeeeenieieeeened000 | e

B.8 NAIC B...o.ooeeecteee ettt sesas s s s | eevessssessessssessessssensens | oevessessesiesssessssssnssns | eesessesssnssssesenssssesiesins | enessessnsesessessnsesensens | senseniesensensneessnssnenes | evereeres XK Kurmrereerennes | eereersnreniersnrenereeres0 [ronrenvereerenieninnenind0.0 [ivereeirisiieieiseienieenies Levereeienisniereniennen0.0 [eeiisiceieisicsieeisisiiees [ evvesreeesssesessssenenas
B.7 TOtAlS......ccoiieiiieiicesice e ssnsrenensenens | eeneeeeenenn 1,979,040 ... 36,324,966 | .............65,901,047 | ............85,689,327 | .........494,111,562 | ... XXX.............. | ............683,605,942 | ......................64.1 |..........553,220,860 |.......................59.2 |..........528,640,669 |...........

71

7.2
7.3
74

Hybrid Securities

9.1

9.2
9.3
94
9.5
9.6




Annual Statement for the year 2017 ofthe F@mily Heritage Life Insurance Company of America

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

L0IS

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year
4,895,152 |...cccunnne 32,048,711 | .o 48,216,184 | ........... 284,669,618 |........... 198,998,339 568,828,004 | .....covovreeeennnD3.3 | XXX e e XK e [ e 535,371,535 |.....cccene. 33,456,469
..899,758 |.. ...31,090,089 |.... 53,133,527 |.. . ..325,895,027 ..482,709,105 e .368,266,344 | ...........114,442,761
............................ 0 rereeeeeennnn0,199,839 rereneennnn.8,599,839 reereeeneennn0,199,839
............................ 0 cerernennnn2,026,153 cererennnnn 2,026,153 cerrernennnnn2,026,153

..756,564 |..

..4,666,043

............................ 0 ceiereenennnn. 200,490 virenn 200,490
10.7 TOAIS.....oeivecvcee ettt sssenaes | evesienaeseens 6,474,192 |............. 65,338,111 |........... 102,106,275 |........... 359,791,208 |........... 533,319,848 (b)....1,067,029,634
10.8 Line 10.7.a58 % Of COL 7....ovveeviiieieiieiesesesssseisissisnenieins | ceevsissiessesssssssenas (U (I 9.6 | i 337 | v, 50.0 | cooereerieeieeereennn0.0 | e, 100.0
1. Total Bonds Prior Year
............. 10,483,724 |............25,011,462 | .............51,665,992 |...........262,275,136 |...........196,412,236 545,848,550 vrenrnn516,310,285 | .............29,538,265

...... 142,798 |..
..600,000 |..

47,817,847 |..

...35,636,830 |.

..284,357,265 | ...
2,971,459 |...
..2,026,639 | ...

.380,491,884
5,971,459
2,026,639

.2,971,459
2

.305,958,117 |....

026,639 |....

.74,533,767
...3,000,000

.............................................. 0
................................................ 357,355 rveerennn 397,355 rereeenennnn 357,355
...39,948,606 |.... ..486,124,954 .934,695,887 827,623,855 | ...
11.8 Line 11.7a58 % 0f COL. O...ccoocvveercveierceeeeiseeseeieneesnenennes | cvereerenenisnenneniees 1.2 | cvvrierieeeiirieeeiech3 | i 108 | 319 | e, 52.0 | covvvrieierieenen0.0 |tk XXX |tk XX K | e, 100.0 [ .ovevere e e XKX s | v 88.5
12. Total Publicly Traded Bonds
121 NAIC 1o sssesiesenssssesessessssssssnnns | cevenenensend), 895,152 | i, 32,048,711 |..coeveee 48,216,184 | ........... 284,669,618 |........... 165,541,870 [ ...ovvveererereeereereees | e 535,371,535 | oovreriereeeeennnn50.2 | i 516,310,285 | ...ocoovvveeieereennD5.2 | o 535,371,535 |........... XXX oo
............. 13,232,143 |.............18,932,010 |.............51,289,126 |...........284,813,065 |.....c..cecoeerrrrrsrrrrrrurncs | cune..... 368,266,344 vireennn.305,958,117 rieernnn 368,266,344 | .......... XXX
6,199,839 | ...ooiveiiereeeeeeiens | e, 6,199,839 | .ooveveeiiireenn0.6 | i 2,971,459 | el 0.3 6,199,839 |........... XXX oo
..2,026,153 |... ..2,026,153 2,026,153 | ...
.................................................. 0 revererierenrerinneneennn0)
................. 200,490 cecerenrennnn. 200,490 ceveerierennnnn 397,355 ceeereerennnnnn200,490 | XXX
...45,280,854 |.... 67,148,194 | .. ..458,781,417 ..912,064,361 .827,623,855 .912,064,361
12.8 Line 12.7 as a % of Col. 7.... . X A 368 | 50.3 | coiveeieiiieeenenn0.0 | i 100.0 {.oeveree e XXX e [ e e XXX s [ e XXX e [ e 100.0
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10........ccccrvcvririee | wovrrvrnnrinnrsennennns 0.5 | oo 4.2 | i, 6.3 | i3] [, 43.0 | o000 | e LT D ©.0 SR I o0, ST IR 0.0, S RPN 85.5
13. Total Privately Placed Bonds
131 NAIC Lottt ssessnns | srsesssssessssssssessessenses | sessessessesssssssesssnsiesse | sesssssssssesssssesssnssessenss | sessensssssessssssnssessasssnss | corsserensss 33 AD0,489 | ovvrrveirererrsnisesierens | veneseienes 33,456,469 | ...ooooervrieierinnn 3T 10000000 29,638,265 | oo 3.2 | XXX [ i 33,456,469
.. 17,857,946 |.... .34,201,517 |.. i 114,442,761 ...114,442,761
1,800,000 | ..o | e ..2,400,000

..756,564 |..

...4,666,043

1,579,040

............. 34,958,081

13.8 Line 13.7.@5@ % Of COl. 7..eueeieieceeieeecrereiecseseecssineinees | cveereesneineiessesenees 1.0 . ...22.6

13.9 Line 13.7as a % of Line 10.7, Col. 7, Section 10.........cccccocvcvies | covvervrerirircrerernan 01 | o, 19 | i, 3.3

(@) Includes $.....106,475,533 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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

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

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

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §......... 0;

NAIC 2§.........

.0; NAIC3S§.....

0;

NAIC4S.......... 0;

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

NAIC6S.......... 0.
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Annual Statement for the year 2017 ofthe F@mily Heritage Life Insurance Company of America

SCHEDULE D - PART 1A - SECTION 2
All Bonds Owned December 31

Maturity Distribution of
1

, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
4 5 6 7 8

2 3 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type orLess 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 1SSUEE OblIgAtoNS......c.ovvuvrircerricieieeisee et sseeeensas | seeesenseeae 4,895,152 |....cceonee 22,758,773 |....ccouve. 16,615,867 | ..vovverereen 311178 | s [ X | e 44,580,970 | 2 [ 50,801,471
1.2 Residential Mortgage-Backed Securities... .

Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities

All Other Governments

Issuer Obligations,

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities

U.S. States, Territories and Possessions, Guaranteed

Issuer Obligations,

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.

3.4 Other Loan-Backed and Structured SECUNEIES. ...........ccieveririieiieiiiies | erviiiiieiieiieiisissieiiiiins | orrisssessssssenesssssnes | ossssessessssessessssesanss | svesiessssssessesssssnsansens | avsersssssensessessnsenenses | onsaneess Xk Kunrsnrensans | svvenensensnsnensesneesd | voveerssienienssisnnesa0i0 | ivverieisissisnieieissienies | evsnvensersesniennenssd000 [ iiiiiiiissieisssiesieieens | eveisesieisssssssnenns
................. 400,192 |...cc0.e... 1,291,116 | oo 4,871,590 | o0 cirieennrenn,562,898 | v 0
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET ODNGALIONS..........cvecveciereeeic et ssessssaenes | cvestessensesesssssessnnes | eeveesasssinss 4,522,555 |.............. 2,086,410 |............ 19,173,120 | ...covvneee. 7,515,550

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..

.............. 2,086,410

.............. 7,515,550

............ 33,887,861

U.S. Special Revenue & Special Assessment Obligations, etc.,

Non-Guaranteed
Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities

............ 16,211,835

............ 31,692,736

290,195,631

Industrial and Miscellaneous (unaffiliated)

Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities.

................. 338,526

.............. 5,792,712

............ 11,919,314

.............. 8,301,898

.............. 2,982,50

545,257,763

............ 29,334,950

.............. 7,963,097

............ 29,334,950

.............. 1,579,040

............ 36,324,966

............ 65,901,047

............ 85,689,327

.......... 494,111,562

.......... 683,605,942

.......... 553,220,860

.......... 154,965,273

Hybrid Securities
Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities

Issuer Obligations
8.3

8.5 Totals

Parent, Subsidiaries and Affiliates

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.
8.4 Other Loan-Backed and Structured Securities..
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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 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type orLess 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
9. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO.........ccccoeoervevinieveiniins | covienns XXX oovvvenne | e ) 9.9 NN ) .9 NI B ) .9 SN XXX oeireieves | cerreieieienessenennies | oereresessssenseesinnens (01 (01 N
9.2 Bond Mutual Funds Identified by the SVO.........ccccvinenenrnincininines | v .0 N D0, S D0, SN 0,0 S XXXerirennnins e | o {01 0.0 [
9.3 TOAIS...eu ettt | eneeeeas P00 N 0., S D0, S 0,0, S D N RN {01 R {01 RO o X I [P 0

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

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

60IS

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

11.5 SVO Identified Funds,

118 TOAIS...ceueeeeece ettt ensenins | seienienans 11,226,522 | ............ 39,948,606 |............ 99,483,839

11.7 Line 11.6: 5@ % 0f COl. 9...viviiiiiiieiieiei s | eoneessesssssnssneseaas 1.2 | s 4.3 | o 10.6
12. Total Publicly Traded Bonds

12.1 ISSUET OblIGAtIONS........ccovriveiririeieiieeee e

12.2 Residential Mortgage-Backed Securities

12.3 Commercial Mortgage-Backed Securities

12.4 Other Loan-Backed and Structured SECUHIES. .........c.vurcremrieririinins [ eoreiriieieincinieieiicines | rerveieeessnesneieinnies | eesesseseesssesseesesssseens

12.5 SVO Identified FUNGS.........couorereriereireieeiseineieeseiseeseesieeeseiesssssseeeens | nseeeaas D0 S DS S XXX

128 TOAIS...ceu ettt ettt sennns | eensessenenees 4,895,152 | ........... 45,280,854 | ............ 67,148,194

12.7 Line 12.6 258 % Of COl. 7...ovvviiicicisiiereieeeseneeneisnieeeeseiennes | evieeeinseeeennenees 0.5 | oo 5.0 | oo 74

12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10...........c.ccceceeeeeces | covrereiiiiererirnd 0.5 | oo 42 | o 6.3
13. Total Privately Placed Bonds

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

13.4 Other Loan-Backed and Structured Securities...........ccccceeveeeeveveeees | e 338,526
13.5 SVO Identified FUNAS.........cccoerirreieiieeieeesee e ssieienns | eeeeinnas XXX oo
13,6 TOMAIS ...t | creninaerenans 1,579,040

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

........................ 1.0
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Annual Statement for the year 2017 ofthe F@mily Heritage Life Insurance Company of America

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

10.

1.

. Cost of short-term investments acquired

. Deduct amortization of premium

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

o ACCTUAL OF QISCOUNL. ..ottt bbbttt bbb ses

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

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

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

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

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

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

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

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI11, Si12, SI13, SI14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

4
Other (a)

SLIS

. Book/adjusted carrying value, DECEMDET 31 Of PHOT YT ..........cvuruurerierereeeiieeereeeesees ettt et eseneen

. Cost 0f Cash eQUIVAIENES ACGUINET........c..cuuiereeeeiscieeere ettt sttt aen

o ACCIUAL OF QISCOUNL........ovvveiicvect ettt bbbt bbb bbb bbbttt

. Unrealized valuation INCTEASE (ECIBASE)..........crerurrerreririreiseeseeeeseesssesesseesssssssssssesssssssssessesssss st ess s st essessssssessessansseses

. Total gain (I0SS) ON GISPOSAIS.......cuurerverererrirreseeeeseiseetseesetseesess et ss s s st b bbbttt

. Deduct consideration received 0N dISPOSAS.............cueuirrerreiiriieireiteee ettt

. Deduct amortization Of PrEMIUM...........c.rueierrurirccirire sttt nen

. Total foreign exchange change in book/adjusted Carrying ValUE..............c.ccvveveevrrriveeeieereee e

. Deduct current year's other-than-temporary impairment reCOgNIZEA............cvurvreiriernieereseeeseeee e eesenes

.......................................................... 2,501,933

.......................................................... 9,608,645

10. Book/adjusted carrying value at end of current period (Lines 14#2+3+4+5-8-T+8-9)........c.corrrurrimrnrerrreinrinsssiesssississsssens | oveeesessessssssessssssssssssssessssssssessassssans 12,590,649 | ..oovoieeeceeee et 0
11. Deduct total NONAAMItEEA @MOUNTS..........ccvieieiicisicieieice et s bbb a s st e s bbb s ssesssnbebes | oebebessssesssssesessesessssesessssetetessnsessssntetensnsessssnsetanan 0 | ittt ettt ettt ettt ettt sn et nsnsstenense | seseteressesesssetetassetes st setesassetesesesesssetetensetesassenerenses | 4iesersssetesessehess et et et et et et ehe b sttt et et s et et en et en s ene
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.cuiiiiiiiiisieiiiticesesisctesssestsesssssssssssssesssssssessssssessess | sesessessssessesssssssssssssessssassessnsnsessessnsnes 12,590,649 | .ooovieiiccee et 0 | et 480,071 | oo s 12,110,578

QO

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




Annual Statement for the year 2017 of e F@MIily Heritage Life Insurance Company of America

Sch. A -Pt. 1
NONE

Sch. A -Pt. 2
NONE

EO01, E02
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SCHEDULE A - PART 3

Showing all Real Estate DISPOSED During the Year, Includmg Payments During the Final Year on "Sales under Contract"

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for Current
Additions, | Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Current Temporary | Current Year's | Total Change Exchange Less Amounts Exchange Gain| Realized Gain |  Total Gain Interest Repairs and
Disposal and Changes in | Encumbrances Year's Impairment Change in inBJ/A.C.V. Change in Encumbrances Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances |  Prior Year | Depreciation | Recognized | Encumbrances| (11-9-10) BJ/A.C. V. on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred
Property Disposed
Personal residence of employee - SF I Lake Zurich | AAAAA | 03/01/2017. | private party. ..670,000 0 670,000 .655,000 15,000) | oveeeres(15,000) [ oo [ v 61,832
0199999. Total - Property Disposed +100.670,000 0 0 0 0 0 0 0 670,000 | ..........655,000 | .. 15,000) | ..........(15,000) | ... 0 [ 61,832
0399999, TOMAIS........crvvveeereeesrereeesseeeeeesseeeess e eses sttt ssnnennnes | crreiened 670,000 0 0 0 0 0 0 0 670,000 | ......... 655,000 | ..ooovrvvrerreenns (V) [ (15,000) | .......... (15,000) | v.voovcrrerrnnn (V) 61,832
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Annual Statement for the year 2017 ofthe F@mily Heritage Life Insurance Company of America

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

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 1 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
Mortgages in Good Standing - Commercial Mortgages - All Other
011161898 SRR IR ‘ PHILADELPHIA....cooviiiiiniiniinsnsssiisnisenines | PA......... | 1202172017 ] oo 5431 | 3,466,679 | ..o | e 1,679 | oo | s 4,777,500 | 12/12/2017
0599999. Total - Mortgages in Good Standing - Commercial MOrGages = All O ............oviieiiieieieie ettt eties etsessssessesesassessessessesessassetssssnsessssssssssansessessssssessessesanses | essessesssssssessessas 3,466,679 0 [ 1,679 0 0 4,777,500 XXX
0899999. Total - MOrtgages iN GOOG STANGING. ......rursiresuiessirsssirssers et ess s ees sttt 108k £EE 8 SR E 0Lkttt | dbrnnntensssnnsnnseas 3,466,679 R 1,679 0 0 4,777,500 XXX
3399999, TOAIS. ......vuocveereserereesseiseeieeiseesb et eees aeeeseesseesseees e eb s s e8RS AR RS R R R LR R HLEAeeRE e R ettt biens | Heiesetee e 3,466,679 0 | 1,679 | oo 0 | e 0 0 4,777,500 XXX
General Interrogatory:

1. Mortgages in good standing $

2. Restructured mortgages $

0 unpaid taxes $

0 interest due and unpaid.
0 unpaid taxes $.......... 0 interest due and unpaid.

3. Mortgages with overdue interest over 90 days not in process of foreclosure §....
4. Mortgages in process of foreclosure $

..0 unpaid taxes §$...
0 interest due and unpaid.

...0 interest due and unpaid.
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Annual Statement for the year 2017 ofthe F@mily Heritage Life Insurance Company of America

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings

Mortgages in Good Standing - Commercial Mortgages - All Other

011161898 s PHILADELPHIA. .....coouieiiiiiieeie st PA 12/21/2017 I 3,465,000 | oo | e 4,777,500
0599999. Total - Mortgages in Good Standing - COMMEGIal MOMGAGES = All OINET............covvuuuuiiiiiiiiiesiiiisie st 18114 3,465,000 | oovoooooooeee 0l 4,777,500
0899999. Total - Mortgages in GOOA STANGING............ w.uurriviriirriisi s o 3,465,000 | ooooroooere 0| 4,777,500
3399999 TOtRIS. .- s nssnsnenssesssessssnsnssssnssnsnsiss | 3,465,000 | oo 0| 4,777,500
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Annual Statement for the year 2017 ofthe F@mily Heritage Life Insurance Company of America

Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Current Year's Book
Value/Recorded Other-Than- Value/Recorded
Investment Current Year's Temporary Total Change in Total Foreign Investment Foreign Exchange
Loan Date Disposal | Excluding Accrued | Unrealized Valuation|  (Amortization) / Impairment Capitalized Deferred Book Value Exchange Change in| Excluding Accrued Gain (Loss) on | Realized Gain (Loss)| Total Gain (Loss) on
Loan Number City State | Type | Acquired Date Interest Prior Year | Increase (Decrease) Accretion Recognized Interest and Other (8+9-10+11) Book Value Interest on Disposal Consideration Disposal on Disposal Disposal

NONE




Annual Statement for the year 2017 ofthe F@mily Heritage Life Insurance Company of America

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

03

1 2 3 Location 6 7 8 9 10 1" 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current
Current Year's| Year's Other-
Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
Desig- | Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
ROYatON 6001 LTD....cscoresrsssssesssrsssressc [........ | Broadview Heights.... | OH..... |.coroesessssssssesssesssssssessssesssesss [ [04/14/2003] ..o | v 1,187,500 | oocoescsssrins | o 337,964 [ ....... 121,127 [ N e e e - 50.000
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated .. .. RSSO OR RO EPTOTRO 1,187,500 .0 . 337,964 | ........ 121127 | e (L] S [ I (U (] { 0 XXX
Surplus Debentures - Unaffiliated
638671 AL 1 |NATIONWIDE MUTUAL INSURANCE SUBORD 144A..... | ......... COLUMBUS.... BANK OF AMERICA MERRILL LYNCH .| 1FE...... 05/21/2014] ... ..3,033,210 | .cooonee 3,374,868 | ... 3,031,368 | ..o | eerereeeneene(5T8) | o | e
878091 BD 8 | TEACHERS INSUR & ANNUITY SUBORD 144A..........c... | covonec. NEW YORK STERNE AGEE & LEACH INC 09/18/2014] ... v 2,018,560 | oo 2,291,942 | ......... 2,017,563 | .oovvevrrerrneins | eereenreen(317) [ [ v
878091 BD 8 | TEACHERS INSUR & ANNUITY SUBORD 144A..........c... | covenee. NEW YORK............. STERNE AGEE & LEACH INC 10/06/2014| ............ . 2,085,640 2,291,942 2,081,025 | ..o | e 1,513) [ v
575767 AK 4 | MASS MUTUAL LIFE INS CO SUBORD 144A..........cccccee | covrns SPRINGFIELD. MA..... DEUTSCHE BANK 04/15/2015] .....cc.ccoee | cerreer..4,909,200 | ... 5,303,280 | ......... 4,910,571 | oo | o525 [ [
401378 AB 0 | GUARDIAN LIFE INSURANCE CORP SUBORD 144A..... | ......... NEW YORK NY...... BANK OF AMERICA MERRILL LYNCH v | TFE...... 09/17/2015) ....ovvvvee | cvrver..2,883,450 | ..o 3,416,763 2,885,018 | ..oooevervrrrens [ vrrreernennB04 | | e
401378 AB 0 | GUARDIAN LIFE INSURANCE CORP SUBORD 144A..... | ......... NEW YORK NY...... FTN i 1FE...... 11/30/2015] ..o | e 983,672 | e 1,167,3% | . 984,136 | ..eocvverrvrivenins | e 214 i [ e
401378 AB 0 | GUARDIAN LIFE INSURANCE CORP SUBORD 144A..... | ......... NEW YORK NY...... FTN e 1FE...... 01/20/2016] ....cccvovee | ovvrrern. 954,880 | ooocoee 1,138,921 | . 955,364 | .voovrerrrriinnees | evvrrrnennin232 [ e | e
309588 AE 1 | FARMERS EXCH CAP SUBORD 144A..........cccoovvivenins | crvenes WOODLAND HILLS.. | CA...... STIFEL NICOLAUS & CO......coovvvverieriiiiiriniens 2FE...... 05/25/2017] ...ooovvvve | e 1,253,340 | e 1,329,292 | ......... 1,251,491 I
309601 AE 2 |FARMERS INS EXCH SURPLUS NT SUBORD 144A......| ......... WOODLAND HILLS.. | CA...... CITIGROUP GLOBAL MARKETS INC........cccovuvene 2FE...... 10/16/2017] ...coovvvene ..4,000,000 | .......c... 4,045,728 | ......... 4,000,000 N o | [ | i,
2399999. Total - Surplus Debentures - Unaffiliated . OO OO OO OO OO PO OO OO PO PO PP PR PO PPS PO 22,121,952 | ......... 24,360,130 | ....... 22,116,536 0 (2,682) [\ I 0 [ s (V) I 845,669 | ..o 0 XXX
Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
MS Guaranteed Tax Credit Fund XV, LLC........oooersm [ [ [ | MS Managing Member XV, LLC .......ccocuersrece [ [09/18/2013] .o | s 176,002 L (67,123) N 4,563 [ ooersesesss | o 2.500
3199999. Total - Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated .. SO U RTOTPRPRRN . 176,002 L0 0 0] e [(CIAPX)] — [ I (U (L] 4,563 | .o 0 XXX
4499999. SUBOtal = UNAFAIIBIEA. ... vk kbbb 23,485,454 | ......... 24,360,130 | ....... 22,454,500 | ........ 121,127 )| ... XXX
4899999, TOAIS........ovverereeesseeeersesiseees s es etk AeEReER AR e AR 23,485,454 | ........ 24,360,130 | ....... 22,454,500 | ....... 121,127 )| e XXX




803

Annual Statement for the year 2017 ofthe F@mily Heritage Life Insurance Company of America

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

1 2 Location 5 6 7 8 9 10 1"
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of

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

309588 AE 1 [FARMERS EXCH CAP SUBORD 144A. . WOODLAND HILLS. .. | STIFEL NICOLAUS & CO.....covverrerrrierierirereienirenineenns 0512512017 [ oo [ e 1,283,340 [ oo | e | e

309601 AE 2 |FARMERS INS EXCH SURPLUS NT SUBORD 144A. WOODLAND HILLS . | CITIGROUP GLOBAL MARKETS INC......covuuiiriiiissiseiississesssesessesssssesssessnesaas 10/116/2017. | ... v | e | s
2399999. Total - Surplus Debentures = UnaffilIated........ ..ot srsens 0 0 XXX
4499999.  SUbLOtAl = UNFIIBLEG. ... cveieeeeie et nniia . 0 0 XXX
AB99999. TOMAIS........vvvrereeeeeieeriereeeeseee et es et es etk e et ekt biee | LHkseetieLEs AR R LA e R LR LR s LR AR et ekt RRe | eekieeRE e L L e LR R LR Rkttt | erieneeies et 5,253,340 0| oo 0 XXX
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Annual Statement for the year 2017 ofthe F@mily Heritage Life Insurance Company of America

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in|  Exchange Less Exchange Gain| Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./A.C.V. Changein | Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) I Accretion | Recognized Other (9+10-11+12) B./ACV on Disposal | Consideration Disposal Disposal Disposal Income
Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
MS Managing Member XV,
MS Guaranteed Tax Credit Fund XV, LLC.......cccoonninniinnn | connsiisninsnsnississsnsnnns [ s LLC 09/18/2013. | 12/08/2017. N i 0 [ s
3199999. Total - Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated .. . . . 0 0 0 0 (1 [P 0 0
4499999. Subtotal - Unaffiliated........ oo s . . 0 0 0 0 O 0 0
4899999, TOMAIS.........oo.veiiieiicii b e 0 0 0 (U [ 0 (V) [ 0 0




Annual Statement for the year 2017 ofthe F@mily Heritage Life Insurance Company of America

SCHEDULE D - PART 1

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

o0L3

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 (4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.CV. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912810 EM 6 |US TREASURY BONDS...... . vt [ s ] ...122.398 611,993 510,544 (1,889) e [ 7.250 02/13/1997. | 08/15/2022.
912810 EM 6 |US TREASURY BONDS...... . SD.. |.. ...122.398 611,993 510,544 (1,889) e 7.250 02/13/1997. | 08/15/2022.
912810 FF 0 |US TREASURY BONDS...... . SD.. [..|... ...126.849 311,178 (767) e [ 5.250 12/21/2004. | 11/15/2028.
912828 V5 6 |USTREASURY N/B......coooovvrvmrirncirnrieinns IO IO e [ 119,822 | 99.240 119,903 81 e 1.125 02/02/2017. | 01/31/2019.
912828 W3 0 |US TREASURY ....cooviriirirrirrinniierieniiesiesesessssssssssessssessensssessssssssssessenes. | sevines | oo [eonnenvenen [ evneevnen T | v 79,788 [0 99.175 79,871 85 S [T PP 1.125 03/23/2017. | 02/28/2019.
912828 XS 4 |U S TREASURY NOTE......ccooumirrmrinrirnrineieerissiensssissesssssisssssssenssssessnsnns | ODur [ o [eovneeinnes [rovneveenT | o, 204,808 | ... 99.169 204,864 56 B [N PP 1.250 06/01/2017. | 05/31/2019.
912833 KT 6 |US TREASURY STRIPS......ooooiervererreiereeeesesessesissnsissessssessssnssssnssssssssnnns | @oene | oo | vovererienne | covnrrieencd | v 932,633 | ... 98.474 ..5,120,648 4,895,152 328,328 02/27/1997. | 11/15/2018.
912833  KY 5 |US TREASURY STRIPS........ccoovimmrimrinrneesnsnnersnesesssssssesessessissssnensseess | @neve [ o [eovseevenes e | vii0000.2,038,532 ... 96.108 7,688,704 | ..............8,000,000 | ............. 6,935,216 451,380 10/21/1999. | 02/15/2020.
912833 LA 6 |US TREASURY STRIPS......coooooervecerreierreeeseressessssesessessssessssnssssnsssssssssnns | @oene | oo | overeriinne | covnerieencd | erviiennnnn600,342 | ... 94.946 | ...ccvvvnvn 4,272,584 3,661,523 276,888 12/30/1994. | 08/15/2020.
912833 LD 0 |US TREASURY STRIPS.......cccoovimmrimrrinrneisnsinnsrsssissesssssssesessssssssssessssess | @uere [ o [eorseevenes [ronneveenT | e 1,104,600 | ... 93.192 6,523,468 5,497,398 380,356 08/11/1995. | 05/15/2021.
912833 LG 3 |US TREASURY STRIPS......cooooooervererreierereerereessssissnsissesisssesissessssnsssssssssnns | @oene | oo | ovnrerienne | covnrrieencd | v 1,147,090 | ... 91.352 | cooverirns 6,394,696 5,238,910 355,648 05/23/1996. | 02/15/2022.
912833  LL 2 |US TREASURY STRIPS........ccoovimmrimrrinrneinnesnniessissessssssessssssssesssssseess | @uere [ o [eorsevinnes e | v ,294,400 | ... 88.890 | ... 7,111,224 ....8,000,000 | .coooonnnns 5,583,652 . 378,545 03/06/1997. | 02/15/2023.
912833 LS 7 |US TREASURY STRIPS........ccoovvmmrrmrirrinernsnrsernerissenenssssessssssssssssensssens | @neve [ oo [eovveevnnes e | e 1,718,764 | 85.327 | v 7,082,141 | oo 8,300,000 5,456,564 | ....coooveririririns 334,886 10/04/1999. | 08/15/2024.
912833 LS 7 |US TREASURY STRIPS........cccoeimmriimnrnrneinnnsnninnsssessssseessssssssessnssneenss | @SD] o [ evevvnnes [ | v 41,416 | 85.327 170,654 200,000 131,483 8,070 10/04/1999. | 08/15/2024.
912833 LW 8 |US TREASURY STRIPS......cooooooerveeereeiereeeeresesnsssissnsessesisssessssessssnsssssssssnns | @oene | oo | oveveriinne | covnrrieescd | evvirennnnnn,570,205 | ... 82.957 ..7,051,360 ....8,500,000 5,141,714 . 328,149 01/03/2000. | 08/15/2025.
912833 LW 8 |US TREASURY STRIPS.......ccocovurrvrrrienns 92,365 |..... 82.957 414,786 500,000 302454 | . | i 19,303 . . 01/03/2000. | 08/15/2025.
0199999. U.S. Government - Issuer Obligations . . v 12,328,874 XXX cernn.53,836,527 ..58,905,000 | . 4,580,970 | ... 2,857,230 | oo 0 0 XXX XXX XXX
0599999, Total = U.S. GOVEIMMENL.......eouoieeoiiessrieseisesessssessss s sk | erniisnes 12,328,874 XXX | s 53,836,527 | ..ot 58,905,000 | ........... 44,580,970 [ ..o 0. 2,857,230 | oo, 0 0 XXX XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligation:
20772)  AB 8 | CONNECTICUT STATE (TAXABLE) SOOI ISP [ I 1 AFE| oo, 503,725 |...114.435 | ..ccoovvrnnnee. 572,175 | coovvverienns 500,000 502,783 | ..oovvveerriinrniins (150) e [ 5.305 10/06/2010. | 10/01/2030.
20772) AC 6 | CONNECTICUT STATE (TAXABLE).............. SSSPTRRNEN IO [P0 PR IO 1FE ...495,945 |...110.965 554,825 ...500,000 497,302 221 B (USSR DO 5.090 10/20/2010. | 10/01/2030.
57582P WH 9 | COMMONWEALTH OF MASSACHUSETTS (TAXABLE)......c.cccovvmirivinirernis | vevees [N (SOOI Il I 1FE| .... ...522,829 |..114.779 | ... 573,895 517,170 . (1,044) e 4.500 12/22/2011. | 08/01/2031.
605580 4W 6 | MISSISSIPPI STATE TXB GO SER E (TAXABLE)........ccosvererineverieeeineeisninns | cevene . 2| 1FE| .. 505,000 |...107.021 | .cocovvrrirrnnes 535,105 | ..ovverrrrrnns 500,000 501,237 | oo (653) B [P PR 6.089 02/07/2011. | 10/01/2032.
605580 4X 4 |MISSISSIPPI STATE (TAXABLE) . SOOI IO [ I 1 1FE| oo 1,254,545 |...126.181 1,261,810 ....1,000,000 1,208,178 (9,175) e [ 5.669 08/03/2012. | 10/01/2034.
70914P NE 8 | COMMONWEALTH OF PENNSYLVANIA (TAXABLE)........... IO . 2] ... 1FE| .. 994,200 |...106.105 1,061,050 ....1,000,000 995,929 5.350 07/08/2010. | 05/01/2030.
70914P  PQ 9 | COMMONWEALTH OF PENNSYLVANIA (TAXABLE)........... I . 2| . 1FE]| .. 499,895 |...107.286 536,430 500,000 499,946 | .....oovovviriiniins | e | [ [ 5.850 12/16/2010. | 07/15/2030.
76222R  HT 2 |RHODE ISLAND STATE (TAXABLE) ISR IO . 2| 1FE| v 1,128,275 |...108.045 ..1,080,450 ...1,000,000 | ..cooorrenne 1,039,884 ) RTINS IO BN 6.098 03/29/2012. | 04/01/2030.
880541 QX 8 | TENNESSEE STATE (TAXABLE) ST OPOURPORPORTORPPUT BPPOON [P L TFE| s 400,400 |..111.421 | ............... 445684 | ............c... 400,000 400,277 ) e [ 4.182 10/12/2011. | 08/01/2031.
882722 K6 7 | TEXAS PUBLIC FINANCE AUTHORITY (TAXABLE) (SISO pren . 2] . 1FE| .. 400,400 |...108.177 400,000 400,192 | .o (45) [ I P 5.116 |. 08/02/2011. | 10/01/2031.
1199999. U.S. States, Territories & Possessions - Issuer Obligations..... . [ RRRORS TSRO 6,705,214 XXX ....6,300,000 | ............. 6,562,898 (27,166) [ oo 0 0 XXX XXX XXX | ........93,889 | ....... 342,532 XXX XXX
1799999. Total - U.S. States, Teritories & Possessions (Direct and Guaranteed) (SRR [PSTOPR 6,705,214 XXX | e 7,054,132 | 6,300,000 | ..ot 6,562,898 | ..ooviiiiiiinii 0 (27,166) | ..ovvevrennnen 0 0 XXX XXX XXX | ..n.93,889 | ... 342,532 XXX XXX
U.S. Political Subdivisions of States, Territories & P: ions (Direct and Guaranteed) - Issuer Obligations
09088R VL 7 |BIRMINGHAM ALABAMA (TAXABLE)............. [SSPTURRRION IO . 2| 1FE| v 1,019,852 |...108.494 | .............. 1,090,365 | ..coovvrennee 1,005,000 1,009,967 | ...oooereerrrerirnens (1,723) B (PRI PR 6.600 |......6.380 |FA.......| ........27,638 | .......... 66,330 | 01/19/2011. | 02/01/2033.
220147 W6 5 |CORPUS CHRISTI SCH DIST TEXAS (TAXABLE).... IV IO . 2| . 1FE| .. 570,890 |...109.776 548,880 524,249 (8,584) e [ 6.124 |.....4.150 |FA......| ... 11,568 | ......... 30,620 | 12/21/2011. | 08/15/2032.
227381 PT 1 |CROSBY TEXAS INDPT SCH DIST SCH BLDG GO.. IO I [ I 2 ...108.568 ..3,257,039 2,928,525 2,165 e [ 4.250 |....4.430 |FA.....| ... 48,167 | ........ 127,500 | 07/11/2013. | 02/15/2038.
235218 L6 9 | DALLAS TEXAS (TAXABLE) s @ |- [ oo | e TFE ] e 448,450 ... 74.474 744,740 656,445 33,152 IO IO 08/19/2010. | 02/15/2026.
235218 L9 3 |DALLAS TEXAS (TAXABLE) s @ |- [ eeerieens | e TFE ] e, 378,450 ... 64.013 640,130 546,910 28,884 o] B 03/15/2011. | 02/15/2029.
249164 LJ 1 |DENVERCITY & CNTY GO UNLMTD (TAXABLE) . . 2 ...108.506 ..1,085,060 1,005,955 (2,095) [ oo | e | s 5.650 |.....5.390 [FA....[ ..........23,542 | ......... 56,500 | 06/28/2010. | 08/01/2030.
266705 C2 6 |DURHAM COUNTY NORTH CAROLINA (TAXABLE) . . . 2| . 1FE]| .. 500,500 |...107.975 .539,875 500,166 (53) 5.234 10/28/2010. | 11/01/2030.
269695 5Y 4 |EAGLE MTN & SAGINAW TX ISD TXB GO.....vvvuverieerierirresenisnisesiesiinens | ceve [P 2| {114 [ 3,218,190 |...107.632 ..3,228,960 3,103,391 (36,741) 5.333 |.....3.930 [FA.....| ........60,441 | ....... 159,990 | 09/24/2014. | 08/15/2040.
346622 7X 5 |FORSYTH COUNTY NORTH CAROLINA (TAXABLE)........cocomerierernerrnninernns | ceven [ I 2| 1FE| v 1,001,000 |...106.541 ..1,065,410 1,000,297 (122) [ evvrrererineinee [ e [ e 5.166 |.....5.150 [AO..... | i 12,915 | e 51,660 | 08/18/2010. | 04/01/2030.
447025 JS 7 |HUNTSVILLE ALABAMA (TAXABLE)....... IV . 2| 1FE]| .. 500,000 |...106.729 533,645 500,000 | ..ooveerrrerreririeens [ e | | v | e 5.209 |.....5.200 [MS......| ............8,682 | .......... 26,045 | 09/02/2010. | 09/01/2032.
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SCHEDULE D - PART 1

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

1’013

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 (4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.CV. Rate of | Rateof | Paid Accrued During Year | Acquired Date
483206 4C 9 |KALAMAZOO MI FED TXB GO . SOOI PO . 2| . 1FE| oo 2,907,597 |..104.272 | .............. 2,992,626 2,898,648 | ...oooeririiriis (3,460) [ ..o | e | e 4670 |.....4.500 |JD.......| oo 11,169 | e 134,029 | 04/16/2015. | 12/01/2044.
483854 FT 7 |KANE COOK & DUPAGE ILLINOIS (TAXABLE)... [SRTTORUROTINN IO . 2| . 1FE| .. 519,825 |...107.029 535,145 506,865 (2,097) [ ooverrierierins | e | s 5.700 09/01/2010. | 12/15/2033.
483854 FU 4 |KANE COOK & DUPAGE ILLINOIS (TAXABLE)... SRS IO . 2| . 1FE]| .. 512,035 |...107.612 .538,060 504,228 (1,287) e [ 5.700 09/13/2010. | 12/15/2034.
494656 G4 7 |KING & SNOHOMISH WASHINGTON (TAXABLE) reevrerienssnis [ s . 2| . 1FE| .. 500,500 |...106.326 531,630 500,173 (66) e [ 5.166 09/15/2010. | 12/01/2029.
49474E  4A 8 |KING COUNTY WASHINGTON (TAXABLE)... [ I 1 e AFE| oo, 300,300 |...124.761 374,283 300,218 (14) [ e | e | e 6.047 11/16/2010. | 12/01/2030.
495260 ZG 9 |KING COUNTY WASHINGTON (TAXABLE)... . 2] ... 1FE| .. 527,765 |...106.603 533,015 508,951 (B,446) [ ... | e | s 5.056 12/06/2011. | 12/01/2029.
498062 KT 4 |KITSAP COUNTY WASHINGTON (TAXABLE)........ostveriererierirncerseiseesseinens | s [ I e 1FE]| ... ...500,500 |...112.011 560,055 500,000 500,382 (72 ) O U O 5.020 10/15/2010. | 06/01/2029.
508354 SF 5 |LAKE COUNTY ILLINOIS (TAXABLE)......... . 2 ...107.094 ..1,183,389 1,105,000 1,105,000 [ .oovvvuermrrnernnenis | rerereeernensneinnenes | eeerneeensneenes | ervereneneeneninns | v 5.460 . .60,333 | 07/19/2010. | 12/15/2029.
508759  HR 1 |LAKE COUNTY ILLINOIS........cccouiiiiirininciisciienicceississiisiis JOOON VR IO v 13,180 [ 88.539 ceen25,000 | .. 19,224 835 . ol B 07/01/2009. | 12/01/2023.
514014 MC 0 |LANCASTER COUNTY NEBRASKA (TAXABLE) SOOI I . 2| TFE| oo 1,042,760 |...107.546 . ....1,000,000 1,013,138 (4,696) B [T PR 6.100 |......5.530 |JJ.cors | 28,128 | oo 61,000 | 06/29/2010. | 01/15/2030.
514040 YE 8 |LANCASTER COUNTY PENNSYLVANIA (TAXABLE) SSSSTTRIN IO . 2| . 1FE]| .. 505,215 |...103.805 519,025 500,000 501,765 (563) e [ 5473 |.....5.330 [MN......| ....cc.... 4,561 | ........ 27,365 | 10/01/2010. | 11/01/2030.
52908E SF 1 |LEXINGTON-FAYETTE KENTUCKY (TAXABLE) ST BV . 2] ... 1FE| .. 983,250 |...107.434 ..1,074,340 ....1,000,000 987,802 704 I [N PR 5450 |.....5.590 [JD...ccc. | v 4,542 | o 54,500 | 07/08/2010. | 06/01/2030.
52908E UT 8 |LEXINGTON-FAYETTE KENTUCKY (TAXABLE) SSUSUUUROONN BV . 2| . 1FE]| .. 497,720 |..103.373 | .... 516,865 500,000 498,169 s 93 e [ 4.000 |.....4.030 |AO...... | ..........5,000 | .......... 20,000 | 06/06/2012. | 10/01/2032.
562333 FY 5 |MANCHESTER NEW HAMPSHIRE (TAXABLE) (ST U . 2| . 1FE| .. 501,825 |...105.306 | .....ccoverennen 526,530 | ..ovvrrrrinns 500,000 500,577 | .eovereerrerrrerireeens [VA10) 1 TSRO IR VO 5.500 |.....5.450 [JJ....... | 013,750 | oo 27,500 | 12/02/2010. | 07/01/2030.
564377  6F 1 | MANSFIELD TEXAS (TAXABLE) . SO BTN . 2| . 1FE]| .. 505,950 |...103.281 516,405 ...500,000 502,329 (680) | ..ovvvevvrrierins [ e [ e 4648 |....4.480 |FA.....| o0 8,780 | e 23,240 | 12/22/2011.| 02/15/2032.
567288 RZ 0 |MARICOPA COUNTY USD ARIZONA (TAXABLE)........cocomeremrriceireersreisirinens | cevene [P L 1FE| oo 1,014,750 |...126.018 ..1,039,649 ...825,000 968,345 (8,343) B [N PR 6.409 |.....4.560 |JJ....... | ... 26,437 | e 52,874 | 09/27/2011. | 07/01/2030.
586145 WQ 3 |MEMPHIS TENNESSEE (TAXABLE) . SOOI IO [ I e 1FE]| ... ...844,508 |...125.333 1,040,264 830,000 841,455 (493) e [ 5942 |....5.800 [Jd.coee | v 24,659 | .. 49,319 |07/08/2010. | 07/01/2032.
680616 VF 3 | OLENTANGY OHIO (TAXABLE)... ST RRRRRIRIT DOV . 2| . 1FE]| .... .1,170,000 |...106.653 | ............. 1,066,530 ....1,000,000 1,047,872 s (VX A ) R RO DU 6.190 |......3.580 |JD....c.| worerrnnn5,158 | i 61,900 | 05/30/2012. | 12/01/2036.
682745 V9 2 |ONONDAGA NEW YORK (TAXABLE)......... e [ s . 2| . 1FE]| .. 718,939 [...105.520 | ..ccoooverinnee. 749,192 TI8T5 |, (1,202) [ oo | e | s 5.900 |.....5.700 [JD...ccc. | correeern 1,862 | e 41,890 |06/25/2010. | 06/15/2030.
696089 YR 6 | PALATINE ILLINOIS (TAXABLE) . i . 2] ... 1FE| .. 503,785 |...106.553 532,765 501,357 (416) B [T PR 5.800 |.....5.690 [JD....cc. | v 2,417 | e 29,000 | 08/10/2010. | 12/01/2030.
713176 2E 4 |PEORIA ILLINOIS (TAXABLE) SOOI BTN . 2| . 1FE]| .. 497,300 |...105.457 527,288 497,817 107 e | 4.750 |....4790 |J.coes | e 11,875 | 23,750 | 04/05/2012. | 01/01/2032.
76541V HL 4 |RICHMOND VIRGINIA (TAXABLE) SRS IO . 2] ... 1FE]| .. 500,000 |...106.454 532,270 500,000 [ ooocveerrerriierienins [ eereiesiessiienienns [ eveeiesiessiienins | eeveseieessessiienins | cenees 5.270 |.....5.270 [MN......| s 4,392 | e 26,350 | 11/03/2010. | 11/01/2029.
771588 RV 4 |ROCHESTER MINNESOTA (TAXABLE)....... | . 2] . 1FE| .. 500,000 |...103.734 | ... 518,670 500,000 . e 5.000 |.....5.000 [FA....| ..., 10,417 | ..o 25,000 | 09/21/2010. | 02/01/2033.
774217  4W 0 |ROCKVILLE MARYLAND (TAXABLE) [ESSTRRRRRRRTEN DO . 2| 1FE| .. 498,120 |...102.080 | ....ovvvruvenns 510,400 498,456 | .....coovvririiinn 58 B [P PR 4.375 |.....4.400 |JD......| corerrne 1,823 | i 21,875 | 10/26/2011. | 06/01/2036.
796237 VS 1 | SAN ANTONIO TEXAS (TAXABLE) . SRS IO . 2| . 1FE]| .. 778,433 |...108.932 816,990 758,809 | ..oocvecrrvrirerienin [ ereriennne(3,102) [ o | e | s 5.838 |.....5.340 [FA....| ......18,244 | ........ 43,785 |06/29/2010. | 08/01/2029.
809554 QG 6 | SCOTT COUNTY MINNESOTA (TAXABLE)....... JSSTTURURRI DOV . 2| 1FE| .. 676,624 |...103.526 688,448 668,228 | ......corvrererrrrins | evrrrnereee(1,420) | s [ e [ 6.000 |.....5.740 |FA.......| .........16,625 | .......... 39,900 | 11/19/2010. | 02/01/2033.
821686 XT 4 | SHELBY COUNTY TENNESSEE (TAXABLE). v [ s . 2| . 1FE| v 1,003,032 |...103.588 947,830 | ..ccceeerrern915,000 | oo 932,190 | .oovvererrirerrniennns | eerrreeen(13,138) [ [ | o 5.750 |....4.190 [AO...... | v 13,153 | o 52,613 | 01/10/2012. | 04/01/2034.
848644 R3 6 | SPOKANE COUNTY WASHINGTON (TAXABLE) IO . 2] ... 1FE| .. 500,500 |...106.136 | .... 530,680 500,206 | ..oovveeeeeeeeereeeeees | eereeeeerseeeeeieaB8) [ oo | oo | e 5.010 |{.....4.990 [JD..ccr| e 2,088 | ..o 25,050 | 08/25/2010. | 12/01/2032.
849067 R5 4 | SPOKANE WASHINGTON (TAXABLE) SRRSO IO . 2| . 1FE| .. 250,250 |...106.377 | ..ccovoverernne. 265,943 250,084 | ..oovoereriirnriieni [ eerirnriienreennd(28) [ | e | s 6.131 |.....6.110 {D..oceer | v 1,277 | i 15,328 | 12/14/2010. | 12/01/2030.
916507 KT 2 |UPPER ST CLAIR TWP PA (TAXABLE) SO RRTIRIR BTN . 2| 1FE| .. 484,410 |...104.384 521,920 487,827 | .veoceeereneenerins | cerrnernenennnB88 | s [ [ 5.986 |....6.260 [JJ....... | ... 13,801 | oo 29,930 | 02/04/2011. | 07/15/2034.
930336 GT 3 | WADSWORTH OHIO (TAXABLE) e | s . 2| . 1FE| .. 500,000 |...107.059 | .... 535,295 500,000 e e [ 5.770 |....5.770 [JD.....c. | ccoeern.. 2,404 | e 28,850 | 10/08/2010. | 12/01/2032.
97217P BJ 7 |WILSON COUNTY TENNESSEE (TAXABLE).. (SRR R .. 2] ... 1FE]| .. 531,570 |..106.427 | .ccovvivirns 532,131 | i, 500,000 509,740 | ..o (4,029) [ I P 5400 |.....4.470 [AO...... | oo 6,741 | e 26,998 | 12/08/2011. | 04/01/2032.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation e | e 33,471,775 XXX 35,589,332 33,750,000 33,297,635 (55,232) | ovveniiniin 0 0 XXX XXX XXX | s 449,697 | ....1,698,545 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: . . N I 33,471,775 XXX | s 35,589,332 | ..ot 33,750,000 | ..o 33,297,635 | oo 0 | s (55,232) | .oovvennreniinnd 0 0 XXX XXX XXX | s 449,697 | ....1,698,545 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
101434 AU 2 |BOULDER COLORADO (TAXABLE).............. SO IO . 2 500,000 |...103.909 | ...cccorrrrunees 519,545 | ..o 500,000 500,000 | ..oovvuererrirenirens e [ 5.000 |.....5.000 [AO..... | .cc.cc...6,250 | oo 25,000 | 09/22/2010. | 10/01/2030.
118631 AR 1 |BUCKS COUNTY PENNSYLVANIA (TAXABLE).. creverereeenei [ s . 2|l AFE | 1,071,920 |...103.569 ..1,035,690 ....1,000,000 1,032,231 (7,380) e [ 4.890 |......4.000 |JD....... . AT3 | 48,900 |01/31/2012. | 12/15/2030.
16639E AU 8 | CHESTERFIELD COUNTY VIRGINIA (TAXABLE). [ESSTURIR IO . 2 500,000 |...103.922 519,610 500,000 s e [ 5.265 |.....5.260 |JJ....... v 13,163 | e 26,325 | 09/24/2010. | 01/01/2030.
230593 AA 3 | CUMBERLAND CNTY NORTH CAROLINA (TAXABLE). creveretesnsens | e . 2 500,500 |...111.402 557,010 500,156 . (49) e [ 6.100 |......6.080 | MN...... ,083 | oo 30,500 | 01/13/2011. | 11/01/2025.
312902 LX 5 |FEDERAL HOME LOAN MTG CORP - STRIPPED..........ccocornveenmerrneremennenirneeras | @eeve [ o [ eovveeienes [T | v 1,752,000 | ... 69.967 ..3,148,556 2,458,400 121,170 . . 5.110 |N/A..... 04/27/2011. | 12/17/2029.
3133XG  6E 9 |FEDERAL HOME LOAN BANK........ovvuririiiiiniieniereseiseiiessiesienessssesnias [ vorenes 123408 | ....coovane 3,702,255 3,140,849 (13,073) e [ 5.750 |.....5.060 [JD....... 172,500 | 07/06/2009. | 06/12/2026.
3133XG 6E 9 |FEDERAL HOME LOAN BANK. SD.. ...123.408 2,468,170 2,093,900 (8,716) e [ 5.750 |.....5.060 |JD....... 115,000 | 07/06/2009. | 06/12/2026.
3134A3 2N 5 |FEDERAL HOME LOAN MTG CORP - STRIPPED.........cccovurererermererineenennnnns | @ | oo | overiveine | o1 | v 969,837 | ... 74.208 | ...covonece. 1,700,847 1,376,138 67,098 . v | 5,060 [N/A..... IO I 12/23/2010. | 03/15/2028.
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3134A3 2P 0 |FEDERAL HOME LOAN MTG CORP - STRIPPED........ccocooserimrirneirneireriniins (@500 [ OO PR 1 1,109,106 | ... 72977 | e, 1,970,390 2,700,000 1,578,774 | o | v 77,184 5070 [NJACoo | o [ s 12/14/2010. | 09/15/2028.
3134A3 2Q 8 |FEDERAL HOME LOAN MTG CORP - STRIPPED.... | @ne A 961,584 71709 | v 1,715,286 2,392,000 1,366,141 66,611 5.060 | N/Acoo. | oo | v 12/21/2010. | 03/15/2029.
3134A3 2R 6 |FEDERAL HOME LOAN MTG CORP - STRIPPED @.... 1 1,696,874 | ... 70.553 ..2,930,083 | ...... ....4,153,000 2,380,830 110,517 4810 |N/A..... 11/15/2010. | 09/15/2029.
3134A4 AB 0 |FEDERAL HOME LOAN MTG CORP - STRIPPED.... | @ ] 5,868,237 ... 67.218 ....10,184,962 ..15,152,000 8,197,227 372,502 4700 |NA oo | oo [ s 11/10/2010. | 03/15/2031.
3134A4 CL 6 |FEDERAL HOME LOAN MTG CORP - STRIPPED.... e | @ ] 1,318,599 | 70.553 2,175,161 3,083,000 1,820,906 80,098 4540 [NJA..... | oo [ 10/27/2010. | 09/15/2029.
3134A4 CN 2 |FEDERAL HOME LOAN MTG CORP - STRIPPED.... | @ e 1,079,910 | 68.086 [ ...oocvevee 2,042,580 3,000,000 1,547,233 5270 [N/ | e [ o 02/02/2011. | 09/15/2030.
3134A4 CP 7 |FEDERAL HOME LOAN MTG CORP - STRIPPED.... | @ ] 818,119 | 66.946 | ...ccoconnee 1,367,723 2,043,000 1,133,118 49,466 4510 [NAA | e | e 09/13/2010. | 03/15/2031.
3134A4  KY 9 |FEDERAL HOME LOAN MTG CORP - STRIPPED @.... 1] 22,015,975 | ... 64.131 36,192,443 56,435,000 29,409,264 1,285,993 4.500 |N/A..... 04/03/2012. | 07/15/2032.
3134A4 NP 5 |FEDERAL HOME LOAN MTG CORP - STRIPPED.... | @ ] 1,192,800 ... 70.930 | covrrinns 2,127,903 3,000,000 1,675,903 82,469 5.110 [N/A..... 04/04/2011. | 07/15/2029.
3134A4 NT 7 |FEDERAL HOME LOAN MTG CORP - STRIPPED.... | @ e e 2,877,018 | 66.227 | oo 3,755,784 5,671,000 3,496,110 3.590 |N/A..o. | v [ s 08/08/2012. | 07/15/2031.
3134A4 NU 4 |FEDERAL HOME LOAN MTG CORP - STRIPPED.... | @ A 3,912,991 | L 65.002 6,109,623 9,399,000 5,083,919 4.390 [N/A.... | oo [ e 03/30/2012. | 01/15/2032.
3134A4 NV 2 |FEDERAL HOME LOAN MTG CORP - STRIPPED.... | @ PR 4,142,926 |..... 63.746 | ..coovenenen 6,906,922 ..10,835,000 5,519,624 4630 [ N/A.... | oo [ e 06/20/2012. | 07/15/2032.
31358C 5B 8 |FEDERAL NATIONAL MTG ASSOC - STRIPPED | @ | AR ...903,257 |..... 69.443 | ... 1,293,740 ....1,863,000 1,141,569 4.090 [N/A.... | [ e 03/16/2012. | 02/06/2030.
31358C 5C 6 |FEDERAL NATIONAL MTG ASSOC - STRIPPED........cccconmverierrrinerierinenienes (@000 [ OO IR L [ 883,565 |..... 68.362 | ..coooverenee 1,273,593 | oo 1,863,000 1,117,314 4,100 |N/A oo | o [ e 03/16/2012. | 08/06/2030.
31358C 5D 4 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. | @ | e [T n..862,606 ... 66.978 1,247,813 ....1,863,000 1,092,052 4120 [NA... [ o [ 03/16/2012. | 02/06/2031.
31358C 5E 2 | FEDERAL NATIONAL MTG ASSOC - STRIPPED.. e [ @ | o [ e e T nn.843,604 .. 65.697 | .oovverene 1,223,941 1,863,000 1,068,596 4130 |NJA oo | oo [ s 03/16/2012. | 08/06/2031.
31358C 5F 9 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. e | @ | e [T 824,918 [ 64.510 1,201,832 ....1,863,000 1,045,522 4140 [NA... [ o [ e 03/16/2012. | 02/06/2032.
31358C 5G 7 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. e [ @ | o [ e e T nne...808,188 .. 63.196 | .coooverrnne 1,177,353 1,863,000 1,024,318 e 4,140 [NJA.co. | o [ s 03/16/2012. | 08/06/2032.
31358C 5H 5 |FEDERAL NATIONAL MTG ASSOC - STRIPPED........ccccovvviiirriineirerinniienns @ | [ e T 790,191 | 62.284 | ..o 1,160,353 | ..oovverrncee 1,863,000 1,002,072 | oo | e 40,326 4150 [NA... [ o [ 03/16/2012. | 02/06/2033.
31358C 5J 1 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. e [@even | o [ e T e TT4,114 ] L 61174 | oo 1,139,687 1,863,000 981,689 39,507 4150 |NA.oo | o [ s 03/16/2012. | 08/06/2033.
31358C 5K 8 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. e [ @ | [ T . 758,390 . 59.928 1,116,470 ....1,863,000 961,744 38,703 4150 [NJA.... [ o [ e 03/16/2012. | 02/06/2034.
31358C 5L 6 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. e [@even | o [ e e T i 741,344 ] L 58.904 | ...cccoonnee. 1,097,383 1,863,000 940,661 37,944 4160 |N/A oo | oo [ s 03/16/2012. | 08/06/2034.
31358C 5M 4 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. | @ | e [T i T24614 57.906 | ... 1,078,804 ....1,863,000 919,953 37,195 4170 INJAC | e [ s 03/16/2012. | 02/06/2035.
31358C 5N 2 |FEDERAL NATIONAL MTG ASSOC - STRIPPED........ccconmverierrrinerierinenienes @-eoe | [ e T | i 708,182 56.933 | oo 1,060,667 | ....ooevennee 1,863,000 899,604 | ... 36,457 4180 |N/A oo | o [ e 03/16/2012. | 08/06/2035.
31358C 5P 7 | FEDERAL NATIONAL MTG ASSOC - STRIPPED.. e [ @ e | e || i 887,317 | L 55.887 1,041,182 ....1,863,000 874,974 35,787 4.220 [NJA..... | oo | e 03/19/2012. | 02/06/2036.
31358C 5Q 5 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. e [ @ | o [ e e T i 873,102 54.844 | ... 1,021,744 1,863,000 856,882 35,048 4220 [NAcoo oo | 03/19/2012. | 08/06/2036.
31358C 5R 3 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. e [ @ | [ [T 659,204 .. 53.864 | ..coovvrrine 1,003,488 | ...ccooonnce 1,863,000 839,186 34,323 4.220 INA | s | s 03/19/2012. | 02/06/2037.
31358C 5S 1 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. | @.... 52.852 | ...... 984,638 1,863,000 821,848 33,614 8210 INAo oo | 03/19/2012. | 08/06/2037.
313580 DC 5 |FEDERAL NATIONAL MTG ASSOC - STRIPPED........cccovuverrenrineirerinerienes @-ooe | [ e T i 388,472 | L TASTT | o 707,189 | covcvvrrnns 988,000 553,474 | ..o, 27,496 5.160 | N/A .. | covoerieineiinnns [ e 01/19/2011. | 05/15/2029.
313580 DR 2 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. e [@eeen | o [ e e T 3,124,265 69.132 5,876,280 8,500,000 4,464,324 226,392 5270 [ N/A. | oo [ o 03/30/2011. | 05/15/2030.
31358D DS 0 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. e [ @ | [ e 1] 5,878,300 67.969 ....10,875,152 ..16,000,000 8,361,381 411,094 5.100 | N/A oo | o [ e 01/07/2011. | 11/15/2030.
31358D JP 0 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. e [@even | [ e e T 3,026,975 . 53.356 5,933,276 | ...ccooonce 11,120,000 4,285,595 204,114 4.940 [NA.co. | oo [ s 11/10/2010. | 07/15/2037.
31359Y CZ 8 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. e [ @ | [ [T . 3,497,253 | L 72.032 | oo 6,316,539 8,769,000 4,986,288 248,589 5.180 |N/A .. | coveerieireiinnns [ e 01/21/2011. | 01/15/2029.
31359Y DB 0 |FEDERAL NATIONAL MTG ASSOC - STRIPPED..........cocumrrrerireerinineinerins @-eoe | o [ e [T i 1,147,560 69.720 | .coooverrnee 2,091,600 | ..o 3,000,000 1,632,285 | ..oovveerrierrerrirn. 80,470 5.120 |NA oo | oo [ s 01/11/2011.| 01/15/2030.
31359Y QG 5 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. | @.... ] 2,207,683 ... 67.181 | oo 3,371,814 5,019,000 2,858,187 120,407 4.330 |NJA oo | oo [ s 03/19/2012. | 01/15/2031.
31359Y QJ 9 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. | @.... A 1,126,621 | 64.636 2,080,649 | ...covvrnees 3,219,000 1,593,885 77,774 5.060 |N/A..c. | cooreerneineriinnes [ s 03/02/2011. | 01/15/2032.
31359Y QK 6 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. | @.... ] 1,378,013 | 63.351 | oo 2,482,761 3,919,000 1,915,921 91,993 4.980 |N/A..c. | oo [ s 06/29/2011. | 07/15/2032.
31359Y QL 4 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. | @.... ] 2,467,438 | ... 62.452 4,586,497 | ..ocoonnvn. 7,344,000 3,449,524 169,012 5.080 |N/A .. | cooreeeneinerinnes [ s 06/14/2011.| 01/15/2033.
31359Y QM 2 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. | @.... ] 3,126,267 ... 61.341 | oo 4,704,924 4,005,688 163,356 4.190 |N/A..... 03/14/2012. | 07/15/2033.
31359Y QN 0 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. | @.... 1] 2,453,621 | ... 60.202 ..4,369,468 3,385,335 ...157,085 4.800 |N/A..... 06/14/2011. | 01/15/2034.
31359Y QP 5 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. | @.... ] 1,786,881 | 59.009 | ..covrerncen 3,180,634 5,390,000 2,468,918 113,697 4770 INJA oo | o [ e 06/15/2011. | 07/15/2034.
31359Y QQ 3 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. | @.... ] 2,104,630 ... 58.075 3,852,735 | .ooocvrernn 6,634,000 2,921,233 137,230 4870 |NA oo | oo [ s 06/14/2011. | 01/15/2035.
31359Y QR 1 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. @ ] 3214114 | 57.051 | coveverns 5,010,833 8,783,000 4,189,992 172,558 4.230 [N/ | | 01/20/2012. | 07/15/2035.
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31359Y QS 9 |FEDERAL NATIONAL MTG ASSOC - STRIPPED..........cccocomrvmerirnrernneirneinernnne | @eenn | oo [ oneiirine | vrivenn | . 3,566,714 | ... 56.046 | ...cccovnne. 5,457,808 4,617,235 | coooeveeencienns | e 186,728 150 [NFAC | e [ s 02/29/2012. | 01/15/2036.
31359Y QT 7 |FEDERAL NATIONAL MTG ASSOC - STRIPPED..........ccccomurrerirmrenerinnirerinns | @ | oo [ ovvivenne o] 03,610,971 | oo 54.950 | coovererncs 5,496,689 4,568,841 188,451 02/16/2012. | 07/15/2036.
31359Y QU 4 |FEDERAL NATIONAL MTG ASSOC - STRIPPED..........ccccomevmerimrernmeneisernens | @eenn | oo [ oneienins o] 2,294,429 | ... 53.972 ..3,675,500 3,008,017 ...125,868 01/20/2012. | 01/15/2037.
31364E  BA 1 |FEDERAL NATIONAL MTG ASSOC - STRIPPED..........cocomurrerermrenenesninerenns | @eeen | oo [ ovvrveins | vviien 1| 2,132,450 ... 74439 | v 3,721,980 5,000,000 3,014,772 145,497 12/20/2010. | 03/23/2028.
3136F1 EQ 9 |FEDERAL NATIONAL MTG ASSOC - STRIPPED..........ccccomvvmerirerernneirneisnnnnns | @eenn | oo [ oveirveine v | i 7,115,318 | oo 67.002 ...12,730,437 ..19,000,000 9,852,431 477,749 06/28/2011. | 03/17/2031.
3136F3 LA 2 |FEDERAL NATIONAL MTG ASSOC - STRIPPED.. 2,597,461 |..... 61.391 [ oo 4,210,864 3,471,633 146,766 03/14/2012. | 10/03/2033.
40179P  AA 3 |GUILFORD COUNTY NORTH CAROLINA (TAXABLE).........ccccmirereirerenrirnenes | evenes 518,860 |...103.328 516,640 508,961 (1,894) | .o | e | 4564 14100 [AO...... | oo 5,705 | e 22,820 |03/29/2012. | 04/01/2032.
407288 XX 2 |HAMILTON COUNTY OHIO (TAXABLE)...... ST IO 500,500 |...109.157 .545,785 500,183 (57) .26,350 | 10/15/2010. | 12/01/2030.
432347  LQ 3 |HILLSBOROUGH COUNTY FLORIDA (TAXABLE)........cocoemiverirerirneerseinserinns [ e . 497,520 |...105.991 529,955 498,162 M2 [ [ | 0000:5.300 [......5.340 | FA....| e 11,042 | 26,500 | 10/21/2010. | 08/01/2029.
455285  4Y 9 |INDIANAPOLIS BOND BANK INDIANA (TAXABLE).........ccconeveieernermernerirenenne | vevene | v | vervveren ] [t IFE | i 1,197,950 |...119.793 ..1,197,930 1,135,697 [ .oocvorveverrnrrrnenns | verrenene(12,318) | v [ 00..5.854 ....4.030 | | 126,993 | oo 58,540 | 06/19/2012. | 01/15/2030.
46263R  HE 8 |IPS MULTI SCHOOL INDIANA (TAXABLE).......... SRR IR . 483,835 |...105.030 525,150 488,672 | ..o | eerriienieennnn825 [ s [ |0 5731 1008040 | Wi | 13,213 | 28,655 |01/20/2011.| 07/15/2029.
485428 ZY 5 |KANSAS DEV FINANCE AUTHORITY (TAXABLE).......c.couveneerireserimnnrserirenes [ roveeen | oo | vvevnens | et IFE | s 1,180,000 |...117.385 1,139,639 [ .ocvorveerinrrrenns | verirenene(T,987) | v [ v [ 2005501 |10004.100 [ MNLc| v 9,168 | e 55,010 | 06/13/2012. | 05/01/2034.
485429 DB 7 |KANSAS STATE (TAXABLE) SRS DU 250,250 |...105.787 250,089 . 920 [MS.| v 4,954 | L 14,863 | 12/02/2010. | 03/01/2030.
49130T PQ 3 |KENTUCKY HOUSING CORPORATION (TAXABLE)........ccomtveurrmerirererceninin | vveens . 190,000 |...101.625 190,000 | ovvveercrerrrreniens | ererreereminenseiies | eeveesnsenerinnens | e | e 4.268 4260 | oo | s 4,055 | ..o, 8,109 | 06/06/2012. | 01/01/2028.
560459  5F 2 | MAINE MUNICIPAL BOND BANK (TAXABLE) . JUUVRN FVUROIRR D UOPPROPPON [ ISUOPOON | o =3 ISR 533,010 |...113.083 524,060 (1,554) [ v | e | s 5.666 5.090 [MN...... 05/16/2011. | 11/01/2034.
574140 R7 6 | MARYLAND NAT CAP PK MONT CNTY (TAXABLE)........cccrueermrinerrnerinrinenes | cevenee 89,149 |...100.742 89,338 KL T ISTURTRTORN DRI DO 4.000 4.060 |JD....... 03/28/2012. | 12/01/2031.
574140 R8 4 |MARYLAND NAT CAP PK MONT CNTY (TAXABLE).......cccorsiemmrinneirieiiimsiinenes | cevn . 172,569 |...100.709 176,241 173,066 92 | o e [ e 4.000 4.090 |JD....... 03/28/2012. | 12/01/2032.
576000 KV 4 |MASSACHUSETTS SCH BLDG AUTH (TAXABLE).... SO (FUUPOOR VR PPUORPOON I IOVPUO |/ =3 ISP 642,750 |...127.338 | .... 636,690 619,816 (4,840) [ ..o | e | s 5.715 3.840 |FA....... , 08/16/2012. | 08/15/2039.
60636V BW 6 |MISSOURI STATE DEV FIN BRD (TAXABLE).........cocommiirmrriererieineirseiiinsiienes | s 500,500 |...101.352 | ..ooovvrrrernnn 506,760 | ....cvvevruens 500,000 500,255 | ..coovvrinriirerirns (B0) | covvvvrreerrrieens | eervieeeriieneiieeies [ e 4.240 4.220 |MN......| coovrris 3533 | oo 21,200 |07/19/2012.| 11/01/2033.
60636Y HM 6 |MISSOURIHSG DEV COMMN (TAXABLE).......ccoseurremermersineniererseesenssensens [ weeees 170,170 |...100.311 170,529 ...170,000 170,000 | covvreererreerneniens | ervrreernssinereisns | eevneesesesessnees | reeenesssssssessenes | e 4.156 4130 | s | s 3,533 | oo 7,065 | 10/17/2012. | 07/01/2033.
618027 BW 5 |MORRIS COUNTY NEW JERSEY (TAXABLE).......ccooomiiumrirnirineirnnrinerseesiesens | cevn . 500,500 |...103.963 519,815 ...500,000 500,209 (54) [ oo | e | e 4.938 4.920 (Do | o 1,097 | 24,690 |12/08/2011.| 06/15/2027.
64542W  BK 5 [NEW HOPE TX CULTURAL EDU FACS FIN REV........cocosvrmmrirmernnrirnensnnnnenns | vevenne [ er | verineenni | st IFE | i 1,000,000 |...101.302 ..1,013,020 1,000,000 1,000,000 [ .oovvrueemmerrrrinnenns | rererneernemineennenes | eerrneeensneenes | e | v 4.232 4.230 |AO...... | ... 10,580 | ... 37,148 | 11/03/2016. | 04/01/2048.
649883 TM 7 |NEW YORK STATE MTG AGY (TAXABLE).......costerreiriinieeeiieeiseissssiseisnns | sevees . 507,710 |...103.024 | .... 515,120 503,479 (844) | v [ e [ e 4.203 4.000 [AO..... | 5,254 | e 21,015 | 07/13/2012. | 10/01/2027.
649902 2E 2 |NEW YORK STATE DORM AUTH (TAXABLE).........ccocoomrverrerrssersnrensrienssenns | evveens oo [ everrieei T | ettt TFE | i, 564,625 |...117.297 | .covvverirns 586,485 | ....coovrvrnns 500,000 547,332 | oo (3,212) 5.289 4220 [MS......| e 1,787 | 26,445 | 01/10/2012. | 03/15/2033.
658207 PA 7 |NORTH CAROLINA HOUSING FIN AGY (TAXABLE) ST IO . 115,115 |...101.370 116,576 115,000 | vvevvreerrriinnniins [ e | e | e | oo 4.319 4290 [ | oo 2,483 | 4,967 |07/10/2012. | 01/01/2029.
658308 AA 9 |NORTH CAROLINA TURNPIKE AUTH (TAXABLE).........coccoveemeremernerirereneens | weveee oo [eornerceen T | il TFE | s 800,632 |...117.369 938,952 800,432 (1<]0) ) [SUTUUTORIURR ISR IV 5.318 5.310 [ | 21,272 | 42,544 |11/03/2010. | 01/01/2031.
677659 U2 8 | OHIO STATE WATER DEVELOPMENT (TAXABLE)........cccoseinrineriieriesinenins | cevn . 302,436 |...108.936 305,021 287,348 (2,800) [ oo | e | e 6.050 4.880 (Do | o 1,412 | 16,940 | 12/01/2011. | 12/01/2031.
677659 V6 8 | OHIO STATE WATER DEVELOPMENT (TAXABLE)........ccconmvmmermerrmeenernneens | wevinee oo [evnrrien T | il TFE | s 520,785 |...113.127 | .... 537,356 507,879 (2,467) [ oo | e | e 4.817 4.000 [JD..ooves | wrrrerne 1,907 | e 22,881 | 03/21/2012. | 12/01/2030.
67908P  AZ 9 | OKLAHOMA STATE (TAXABLE).......c.cosmmvrmrerrenerisensisssnssssnsssssssssssssssnsssnns | sovnees | ov | corvviiend | it TFE | i 1,000,000 |...117.321 | .cccevvirnnne 1,173,210 | oo 1,000,000 1,000,000 [ ..ovorreemriierinenis e | e | e | 5.610 |.....5.610 [JJ....... | ..........28,050 | .......... 56,100 | 07/21/2010. | 07/01/2030.
68608W AB 8 [OREGON STATE UNIVERSITY REV TXB.......ccosvvemmrrmerrmrenennnseeserssnnsennenens | vevenne | or | wevvnerenni | e TFE | i 5,030,200 |...106.258 ..5,312,900 5,000,000 5,023,167 (V274 [N [NV IO 4.340 4.260 |AO...... | ..........54,250 | ........ 217,000 | 04/23/2015. | 04/01/2044.
709144  JC 4 | COMMONWEALTH OF PENNSYLVANIA (TAXABLE)..........ccooovviimmmiiinmiiianniens [ o 492,370 |...105.774 528,870 500,000 495,737 e [ 5.250 5400 |AO...... | «cce0eern.8,563 | ..o 26,250 | 09/24/2010. | 04/01/2027.
74529  NU 5 | PUERTO RICO SALES TAX FINANCING CORP.... ISP B 290,000 |...... 37.889 189,449 189,449 | . TT164 | e (2,034) | e 228,216 9.570 | FA.ooot | v | e 12,500 | 12/24/2012. | 08/01/2040.
74529  PA 7 |PUERTO RICO SALES TAX FINANCING CORP........cccovvririeriirieririeinniens @ | o [T e BFE | 15,680 |..... 11.041 , ..100,000 | .o 11,041 | 12,441 | i 856 | 17,076 [ oo [ e 9.160 |N/A..... IO I 05/15/2012. | 08/01/2038.
746189 QU 6 | PURDUE UNIVERSITY INDIANA (TAXABLE).......c.cocumrermriseennnineriseniinennenes | wevieee oo [eovnerieen T | il TFE | s 500,500 |...118.473 | ..cocvrvvrernecs 592,365 | ...ocvvrrrinnns 500,000 500,379 | ..cooreererreerins (V274 ) [T ISR IO 5.184 5170 | ddevie | v 12,960 | ..o 25,920 | 11/05/2010. | 07/01/2030.
746189 RM 3 |PURDUE UNIVERSITY INDIANA (TAXABLE)........cocumrrirerireniiseinerissinenes | cevens 200,200 |...108.513 200,066 (24) 5.955 5.940 |Jduvies | v 5,955 | .o 11,910 | 12/02/2010. | 07/01/2030.
762243 X9 9 |RHODE ISLAND STATE (TAXABLE).......ccstereereemnrenneriesesseesssesssessnseninesens | sevee 500,000 |...105.800 529,000 500,000 [ .oueveererrererireens [ ernreineiierieninens e | v | e 6.386 6.380 |MN......| coooerernes 4,080 | .coovnne 31,930 | 11/16/2010. | 05/15/2029.
795685 DW 3 | SALT LAKE COUNTY UTAH (TAXABLE)........couvemivirinerieriineriererseisnineiiens | ceven . 500,000 |...107.824 539,120 500,000 | ..ooveerrirrieriirens [ e | v | e 5.100 5.100 |MN...ooo| v 4,250 | covvene 25,500 | 10/20/2010. | 11/01/2032.
874461 GL 4 | TALLAHASSEE FLORIDA (TAXABLE).........ccoomreeeererreenerserieeeeseessessseensiens | evveens | oo [ everrieei T | et TFE | i 566,250 |...113.096 565,480 549,105 (3,396) [ .ovvvvenirerrerinns | eeererineiierieeins | s 5.068 3.970 |AO...... | woverennd 6,335 | .ooveenae 25,340 |06/20/2012. | 10/01/2030.
88059E N7 5 | TENNESSEE VALLEY AUTHORITY - STRIPPED..........ccooomerrmreverirerinmernnines | @ | oo [ ovrrvenne o1 2,635,403 | ... 55.784 3,424,053 3,118,964 115,338 3.800 |N/A..... 08/16/2012. | 12/15/2035.
88059E N8 3 | TENNESSEE VALLEY AUTHORITY - STRIPPED..........coouemerermrenerrneesernneinnee | @eeon | oo | oveineine | vvrreen | 1,792,083 ... 54.835 ..2,322,279 2,175,537 T7,121 3.640 |N/A..... 08/15/2012. | 06/15/2036.
88059E N9 1 | TENNESSEE VALLEY AUTHORITY - STRIPPED ] 2,491,059 ... 53.899 | .o 3,308,364 , 3,055,662 110,295 3700 |NA oo | o [ s 08/14/2012. | 12/15/2036.
88059E NY 6 | TENNESSEE VALLEY AUTHORITY - STRIPPED..........coocvmeremeerenirsennnrinsennes | @eeen | 0 | overvrerns | ovrirneens 1] 5,508,074 | ... 61.971 | oo 7,851,144 | ........... 12,669,000 6,962,754 | ..oovveerrneienis | e 271,691 4.020 |NA oo | oo [ s 02/07/2012. | 01/15/2033.




Annual Statement for the year 2017 ofthe F@mily Heritage Life Insurance Company of America

SCHEDULE D - PART 1

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

voiL3

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 (4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.CV. Rate of | Rateof | Paid Accrued During Year | Acquired Date
88059E NZ 3 | TENNESSEE VALLEY AUTHORITY - STRIPPED..........coocvuiiierireeineirseineins (@500 [ OO PR 1 3,400,457 | ... 60.993 | ..ooovrrrne 4,860,532 4,306,478 | ..ooovvrrrenciinnes | e 167,230 . v |.nnd.000 [N/A..... IO I 02/07/2012. | 07/15/2033.
88059E P2 4 | TENNESSEE VALLEY AUTHORITY - STRIPPED | @.... ] e 2473773 | 52.843 | oo 3,243,509 3,022,785 107,934 . oo | 3.660 [N/A..... IO I 08/10/2012. | 06/15/2037.
88059E P32 | TENNESSEE VALLEY AUTHORITY - STRIPPED.. | @.... 1] 2,067,932 | ... 51.887 ..2,755,745 2,537,123 92,108 3.720 |N/A..... . 08/14/2012. | 12/15/2037.
88059E P4 0 | TENNESSEE VALLEY AUTHORITY - STRIPPED | @.... ] 1,683,230 ... 50.710 | coverirens 2,109,029 2,032,935 69,908 . oo |2 3.530 |N/A..... O I 08/07/2012. | 06/15/2038.
88059E PA 6 | TENNESSEE VALLEY AUTHORITY - STRIPPED | @.... ] 5,313,903 ... 59.686 7,561,670 6,702,768 260,844 . oo |-n4.000 |N/A.... O e 03/08/2012. | 01/15/2034.
88059E PB4 | TENNESSEE VALLEY AUTHORITY - STRIPPED | @.... A 5,206,579 ... 58.586 | ...ocvvrecn 7,422,286 6,559,295 255,943 . o |2nnnd.020 |NAA.... O I 03/09/2012. | 07/15/2034.
88059E PC 2 | TENNESSEE VALLEY AUTHORITY - STRIPPED | @.... AR 5,369,010 4,740,515 184,398 . oo |-n4.000 |N/A.... IV e 02/03/2012. | 01/15/2035.
88059E PJ 7 | TENNESSEE VALLEY AUTHORITY - STRIPPED.. | @.... 1 ..2,349,208 2,053,895 79,949 4.010 |N/A..... 03/08/2012. | 01/15/2038.
88059E V3 5 | TENNESSEE VALLEY AUTHORITY - STRIPPED | @.... LA 801,496 709,354 27,946 . oo |2nnd.0680 | N/A.... 03/14/2012. | 12/15/2031.
88059E V4 3 | TENNESSEE VALLEY AUTHORITY - STRIPPED | @.... LA 785,889 695,246 27,390 . v | wnnd060 [N/A..... O I 03/14/2012. | 06/15/2032.
88059E V5 0 | TENNESSEE VALLEY AUTHORITY - STRIPPED | @.... LA . 772,379 681,410 26,845 . oo | 4060 |N/A..... O e 03/14/2012. | 12/15/2032.
88059E V6 8 | TENNESSEE VALLEY AUTHORITY - STRIPPED | @.... ] 2,877,854 | 61.155 | oo 3,753,706 3,499,633 124,759 . v | 3.650 [N/A..... O I 10/16/2012. | 06/15/2033.
88059E V7 6 | TENNESSEE VALLEY AUTHORITY - STRIPPED | @.... ] 2,817,734 | 59.954 | .... 3,679,989 3,429,058 s 122,705 . o |- 3.670 |N/AL.... O e 10/16/2012. | 12/15/2033.
88059E V8 4 | TENNESSEE VALLEY AUTHORITY - STRIPPED........cccovvvmerirererireenseinirens @-eoe | o [ e e 2,696,110 ... 58.737 | cooverirenn 3,605,314 3,308,318 | ..oueverrererrererranees | e 121,903 . v | 3.780 [N/A.... O I 09/14/2012. | 06/15/2034.
88059E V9 2 | TENNESSEE VALLEY AUTHORITY - STRIPPED e [ @ | [ 1] 2,686,815 57.748 3,544,609 3,284,989 118,817 . o 3710 [N/AL.. O e 09/13/2012. | 12/15/2034.
88059E W2 6 | TENNESSEE VALLEY AUTHORITY - STRIPPED e [@eeen | [ e e T 2,687,722 56.796 | ..ovvrerecen 3,486,151 3,182,131 117,461 . v | 3.790 [N/A.... O I 08/16/2012. | 06/15/2035.
88059E YA 6 | TENNESSEE VALLEY AUTHORITY - STRIPPED e [ @ | [ [T e 546,601 64.484 779,620 689,951 27,182 . oo |ennd.0680 | N/A..... O e 03/14/2012. | 12/15/2031.
88059E YB 4 | TENNESSEE VALLEY AUTHORITY - STRIPPED e [@even | o [ e e T . 535,732 | L 63.225 | .... 764,391 676,229 v 26,641 . v | vnnd.060 [N/A..... O I 03/14/2012. | 06/15/2032.
88059E YC 2 | TENNESSEE VALLEY AUTHORITY - STRIPPED.......cc.coovuiriieriririecrsiineins @ | [ T 525,089 ... 62.138 | oo 751,253 | oo 1,209,000 662,771 | .o 26,111 . oo | d.060 | N/A..... O e 03/14/2012. | 12/15/2032.
88059E YD 0 | TENNESSEE VALLEY AUTHORITY - STRIPPED e [@even | o [ e e T 514,623 61.155 739,366 1,209,000 649,585 25,591 . oo | 4060 |N/A..... O I 03/14/2012. | 06/15/2033.
88059E YE 8 | TENNESSEE VALLEY AUTHORITY - STRIPPED e [ @ | [ s [T . 504,383 59.939 724,665 ....1,209,000 636,660 25,082 . oo | d.0680 | N/A..... IV e 03/14/2012. | 12/15/2033.
88059E YF 5 | TENNESSEE VALLEY AUTHORITY - STRIPPED e [ @ | o [ e T .. 500,538 ... 58.743 710,209 1,209,000 630,070 24,466 . o | 3.990 [N/A..... O I 03/08/2012. | 06/15/2034.
88059E YG 3 | TENNESSEE VALLEY AUTHORITY - STRIPPED e [ @ e | e [T 490,721 | L 57.745 | .... 698,146 ....1,209,000 617,713 . . 23,986 . v |nnn4.000 |N/A..... O 03/08/2012. | 12/15/2034.
88059E  YH 1 |TENNESSEE VALLEY AUTHORITY - STRIPPED........c.ccocvuirimrerenimeeneriniinns @ | o [ e e | i 475,911 | L 56.796 | .ooourrrrernnen 686,666 | ............. 1,209,000 600,444 | .....vvvirini 23,599 . o | d.050 |N/A..... O I 03/13/2012. | 06/15/2035.
88059F BA 8 | TENNESSEE VALLEY AUTHORITY - STRIPPED.........ccconivernmrerrninrrnnnerenns | @ueee | oo | veveveiine e | i 1,177,030 | 52.080 1,557,195 2,990,000 1,432,424 51,646 . v |n3.700 | N/A..... O 09/12/2012. | 01/15/2038.
88059F BG 5 | TENNESSEE VALLEY AUTHORITY - STRIPPED..........coocmerermrenerineenernnniinee | @eeen | oo [ overrverne | vvrrnen | 4,039,583 ... 68.202 5,128,108 | ....ccooveen. 7,519,000 4,877,603 168,188 . v | 3.540 [N/A..... O I 08/15/2012. | 05/01/2030.
88059F BM 2 | TENNESSEE VALLEY AUTHORITY - STRIPPED.........ccconrvervnrerrnrnnrnrneenns | @eeee | oo | vorveverins e | i 1,686,477 | ... 57.138 2,228,390 ....3,900,000 2,049,476 . | n3.720 |N/A..... O 09/14/2012. | 06/15/2035.
88059F BR 1 | TENNESSEE VALLEY AUTHORITY - STRIPPED..........ccocvmerermremerineesernnnninee | @eern | oo [ oververns | vvrrnen | 019,284,290 | ... 51.074 | ............24,515,616 ..48,000,000 23,365,198 e 806,643 . v | 3.540 [N/A..... O I 08/03/2012. | 06/15/2038.
91754R  RZ 2 |UTAH STATE BOARD REGENTS (TAXABLE) 2102426 | .o 512,130 502,545 | ...ccoovvrinirrerinens (845) e [ 5.100 |.....4.890 [AO..... | coerrrencd 6,375 | .oovveeae 25,500 | 08/19/2010. | 04/01/2030.
92812Q 4B 0 | VIRGINIA HOUSING DEV AUTH (TAXABLE). ...103.453 1,034,530 1,007,485 (1,576) e [ 4422 |....4.220 |AO...... | .o 11,055 | oo 44,220 |10/09/2012. | 10/01/2042.
92812Q V3 8 | VIRGINIA HOUSING DEV AUTH (TAXABLE). . 106.764 | e 1,067,640 1,000,000 5251 |....5.250 |JJ....... vererern26,255 | 52,510 | 11/17/2011.| 01/01/2039.
928172 WG 6 | VIRGINIA STATE (TAXABLE).. . ...122.904 614,520 513,221 (BAT) | overeerrerirseennee [ errerienineerisninnes [ e 5.900 |.....5.570 |FA...... 12,292 | 29,500 | 11/10/2010. | 08/01/2030.
92818A EY 8 |VIRGINIA RESOURCES AUTHORITY (TAXABLE . [P . ...106.935 | .... 534,675 503,704 v (235) [ oevvverreriirines [ e [ e 4.353 |.....4.270 |MN...... cerrenenn 3,628 | 21,765 | 11/18/2011.| 11/01/2031.
92818G  JN 4 |VIRGINIA RESOURCES AUTHORITY (TAXABLE)........cocomeremrrmerierincerisnins | cevne [P I (. AFE| oo, 599,966 |..122.814 | ... 589,507 | .oocvvrrrrnnns 480,000 572,243 | ..o, (5,608) [ .ovvvvverrrervrerirs | weerrrinerierieeins | e 6.000 |.....4.020 [MN......| <o ,800 | ..o 28,800 | 08/07/2012. | 11/01/2039.
940093 Z4 2 |WASHINGTON STATE UNIVERSITY (TAXABLE)..... ceeverereeeeen [ s . 2| TFE| v 1,060,000 |...107.617 1,000,000 1,013,790 (7,321) [ oo | e | e 6.314 |....5.470 |AO...... v 15,785 | 63,140 | 06/30/2010. | 10/01/2029.
96005P AE 7 |WESTERVILLE OHIO (TAXABLE) . ISR PR . 2| e 1FE]| .. 400,000 |...109.167 400,000 400,000 reerieeens e [ 6.030 |......6.030 |JD....... rerneeennn 2,010 | 24,120 |05/12/2011. | 12/01/2031.
977123 ZJ 0 |WISCONSIN STATE (TAXABLE). . [SRSTRTRORTS O .. 2| e 1FE]| .. 500,000 |...107.787 538,935 | .o 500,000 500,000 | ..o e [ 5.700 |.....5.700 [JJ..ccco. | 014,250 | oo 28,500 | 11/23/2010. | 07/01/2028.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.... . 238,011,862 XXX cn-349,965,597 | ..o 547,177,000 | ......... 298,982,189 | ..oovvvvnns 89,605 | ... 10,975,102 | ........ 245292 | ..o 0] XXX XXX XXX [ s .....1,701,977 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations. s . . 238,011,862 XXX | s 349,965,597 | ......... 547,177,000 | ......... 298,982,189 | ...ccovvvenes 89,605 | ... 10,975,102 | ........ 245292 | ..o 0 XXX XXX XXX | s 413,320 | ....1,701,977 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligati
001192 AK 9 |AGL CAPITAL CORP SR UNSCD . SRRSO IO . 2| 2FE | e 2,988,540 |...106.160 | .............. 3,184,818 3,000,000 2,989,543 | ..o 219 e [ 4400 |.....4.420 |JD.......| ... 11,000 | ... 132,000 | 05/13/2013. | 06/01/2043.
00206R  BK 7 [AT&T INC SRUNSCD......cootreuirrrireireeissineisesisesesesssseisessssssssssesssssssssssnns | eeeoes | 2| o 2FE | 2,835,710 .. 92.473 2,774,208 | .............. 3,000,000 2,846,163 2,699 e [ 4.350 |......4.680 |JD...... cereennnn:D,800 | e 130,500 | 09/24/2014. | 06/15/2045.
00256@ AB 5 [AARON'SINC SRNOTE = P.....cecouivrririieriniesieeiesisssiessesessesssssssessenes | oveens ] LA01.017 | e 2,424,425 2,400,000 2,400,000 | ..oouveenrierienirnes | e | e | s | e 4.750 |.....4.750 |JAJO.. | .........24,383 | ........ 114,000 | 04/14/2014. | 04/14/2021.
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00507V AN 9 |ACTIVISION BLIZZARD INC SR UNSCD............. . 104.953 | oo 1,049,532 | .o 1,000,000 1,024,729 | ..o, (B1) [ e | e | e 4.500 |.....4.340 09/22/2017. | 06/15/2047.
020002 AY 7 |ALLSTATE CORP SR UNSCD.... ..118.170 934,731 | v 791,000 802,767 (24B) | ..vvovveeriivinns [ e [ e 5.200 |......5.090 12/14/2015. | 01/15/2042.
023135 BK 1 |AMAZON COM INC SR UNSCD 144A . ...108.982 ..5,449,130 5,000,000 4,959,241 141 | s [ s [ e 4.250 . | 08/22/2017. | 08/22/2057.
030288 AB 0 |AMERICAN TRANSMISSION SYST SR UNSCD 144A............. ..116.513 3,495,399 3,000,000 2,971,634 495 [ e [ e [ 5.000 09/25/2014. | 09/01/2044.
03040W AJ 4 |AMERICAN WATER CAP CORP SR UNSCD........... ...109.929 5,496,460 5,000,000 4,991,660 184 | oo [ | e 4.300 12/12/2012. | 12/01/2042.
031162 BH 2 |AMGEN INC SR UNSCD............ ...124.642 2,492,840 2,000,000 2,274,843 (5,277) [ ooveeverierins | e | e 5.650 02/08/2017. | 06/15/2042.
035229 CN 1 |ANHEUSER-BUSCH COS LLC SR UNSCD.......cccocoourvvraneees ...136.540 6,827,010 5,000,000 6,065,335 (20,943) | v | e | e 6.500 10/15/2015. | 02/01/2043.
035240 AG 5 |ANHEUSER BUSCH INBEV WOR SR UNSCD...... ..115.813 ..3,474,390 3,000,000 3,162,119 (3,590) [ .ovvvvvvrercrrrrnnns | e | s 4.950 12/19/2016. | 01/15/2042.
03820C A# 2 |APPLIED INDSTRL TECHNOLOGIES INC SRN -P... ...100.586 3,017,583 3,000,000 2,998,419 422 [ e | e [ 3.190 07/01/2014. | 07/01/2022.
03938) AA 7 | ARCH CAPITAL GRP US INC SR UNSCD ...116.297 3,488,937 3,000,000 3,290,902 (5,866) [ ..vovvvevrrerrieenrs | ceerreinerirerireeenns | s 5.144 10/01/2014. | 11/01/2043.
039483 BH 4 | ARCHER DANIELS MIDLAND SR UNSCD. ...105.365 2,107,304 2,000,000 1,941,789 1,273 | e | | e 4.016 02/26/2013. | 04/16/2043.
04317@ AN 8 |ARTHUR J GALLAGHER & COMPANY = P......ccoorvuirierireeienieessessserseninees ...103.105 3,093,159 3,000,000 3,000,000 | .oooverurrermreernnees | sererrneesnnenenneees [ eerneneenneennees | e | e 4.310 06/24/2014. | 06/24/2025.
04621X  AD 0 |ASSURANT INC SR UNSCD NTE.......ostiumrirriiereerneissssssssssssessssessssessesses | eovenee | o | eeererenes | coneen 2FE| ... . .A123.776 | ... 2,475,534 2,000,000 2,355,377 (13,916) | oovveerrerrrrins | v | e 6.750 10/23/2015. | 02/15/2034.
04621X  AF 5 | ASSURANT INC SR UNSCD......coiverierrierierirereineesssesessssssssssensssssssssssssssns | covenes | o | vevereenes (. 2FE | e 1,992,700 |...102.252 | ....ccvvennee 2,045,058 2,000,000 1,995,811 [ ..vveocverrerieens /A VJ FURTOTOORIR ISR IO 4.000 03/25/2013. | 03/15/2023.
049560 AL 9 |ATMOS ENERGY CORP SR UNSCD........coovrveirmrrirrrirneisesissssssssssssseisnns | cevenns 2| 1FE| e 2,994,360 |...107.704 3,231,138 3,000,000 2,994,898 T4 | s [ [ 4.150 01/08/2013. | 01/15/2043.
05348E AZ 2 |AVALONBAY COMMUNITIES SER MTN SR UNSCD........ocuemerierirmiereniieennes [ vereees 2| e 1FE 982,600 |...100.016 1,000,164 | ....oveveneee 1,000,000 982,996 321 [ oo | e | s 3.900 10/06/2016. | 10/15/2046.
05379B  AM 9 |AVISTA CORP SECURED 1ST MORTG.......cocommrerrerneireirnieeeniensseessseisens | eovenne | o [eveererene | e 1FE 11,231,560 |...119.680 1,196,804 | ...cooovonneee 1,000,000 1,228,674 (2,886) [ ..o | e | s 5.700 08/09/2017. | 07/01/2037.
06051G  EU 9 | BANK OF AMERICA CORP.........ccotvimirmerinriienireesensssssessessssessenssssssssssssses | eoenes | o [ voverereeens | cveees 1FE]| .... 2,013,120 |...102.304 | .... 2,046,090 2,000,000 2,007,373 (1,331) [ o | e | e 3.300 - 05/15/2013. | 01/11/2023.
06051G  FG 9 | BANK OF AMERICA CORP SR UNSCD.......ccomriemrimerinrernseiseerseisnssiessisseens | eevnnne | o [ evererenens | covees AFE| v 3,225,570 |..119.713 | ccocvvvs 3,591,411 3,000,000 3,212,753 | oo (4,235) | oo | e | e 4875 |....4.410 |AO..... | ccoovrrens 36,563 | ........ 146,250 | 10/17/2014. | 04/01/2044.
07177M AN 3 | BAXALTAINC SRUNSCD.......cccevrurerieririerenisinsessessssessensssessesssssssssesses | eoenee | o [ eoverereen | cveeen 2FE ...116.296 2,477,115 2,130,000 2,272,794 (2,547) [ v | e | e 5.250 ..58,398 | .......... 55,913 | 04/06/2016. | 06/23/2045.
075887 AV 1 | BECTON DICKINSON SR UNSCD.........covvvermrrirmnrirnreisnneessnnssssssinsssisnsinns | evvinne | oo | eovnenieens | e 2FE L A17.497 1,174,970 | v 1,000,000 1,260,312 (7,452) [ oo | e | e 6.000 08/03/2016. | 05/15/2039.
084423 AP 7 |BERKLEY (WR) CORP SR UNSCD.........ccosermmrrrmerirenrrererissnserenensenssssisennns | sevnee | oo | evvnnnnn ] [ o 2FE ...123.259 1,232,599 | oo 1,000,000 1,146,055 (4,455) 6.250 11/10/2015. | 02/15/2037.
084423 AT 9 | BERKLEY (WR) CORPORATION SR UNSCD.......coourvvirrrirrrirnrisreiesnsins [ cevenne I 2FE]| .... . ...107.360 | ... 3,220,806 3,000,000 2,973,596 483 | oo [ e [ 4.750 09/25/2014. | 08/01/2044.
084664 BU 4 | BERKSHIRE HATHAWAY FINANCE CORP SR UNSCD.......ccoccnmremirrmmernernns | vevree [ oo | eevrirns (. 1FE| oo 2,070,520 |..112.421 | ...cccoonnee. 2,248,432 2,000,000 2,064,089 | ....overerirriinins (1,490) [ oo | e | e 4.400 04/09/2013. | 05/15/2042.
09062X  AD 5 |BIOGEN INC SR UNSCD.........covvviimrrireriiniiiesiisessisessssesessssessessssessssenss | e 2| 2FE . ...118.650 4,746,012 | oo 4,000,000 4,412,926 (7,665) [ ..o | e | s 5.200 10/06/2016. | 09/15/2045.
092113 AN 9 | BLACK HILLS CORP SR UNSCD..........oevurremmeeairmerirererneesssessessesssssssensssenns | sevenes 2| 2FE .1,989,100 |...102.527 2,050,542 2,000,000 1,989,424 212 [ e | e | e 4.200 08/10/2016. | 09/15/2046.
09256B  AK 3 |BLACKSTONE HOLDINGS SR UNSCD 144A.........ccoommmrvimnrieriinnseissneiinennes | s 2| 1FE 976,920 |..... 98.996 989,968 ....1,000,000 977,018 98 | o | e [ e 4.000 10/02/2017. | 10/02/2047.
114259 AP 9 |BROOKLYN UNION GAS CO SR UNSCD 144A........ccomvveemrinirneriresenenisees | oveee | e | oevereenns 2| e AFE| oo 4,390,920 |...114.231 | .... ..4,569,268 4,000,000 4,378,936 (7,453) [ oo | e | e 4.504 05/06/2016. | 03/10/2046.
118230 AM 3 |BUCKEYE PARTNERS LP SR UNSCD........ccocvmiriririiriiineeissiienienesenins | oreens 2| 2FE| e 2,781,375 |..107.750 | .....c........ 2,785,361 2,585,000 2,780,984 | ....covvovieiriris (B91) | v [ e [ e 5.850 12/01/2017. | 11/15/2043.
12189L  AG 6 |BURLINGTN NORTH SANTE FE SR UNSCD.......cocvemrveririreesserserierienens | vveens WMBTBT | e 1,187,675 | oo 1,000,000 1,099,821 (2,480) [ ..o | e | e 4.950 03/06/2015. | 09/15/2041.
12189L  AK 7 |BURLINGTON NORTHERN SANTA FE LLC.......cccovvviriririiniinerirerineeienins | eveene L1768 2,235,366 2,000,000 2,042,403 (993) | ovvvnerreriririnns [ e [ e 4.375 02/26/2013. | 09/01/2042.
12542R K# 6 |CHSINC SRUNSCD = P....ccosvrveieririieeieeieisesisssiessesiseessssisssssssssenssesens | soeees L2491 | 4,263,285 3,800,000 3,800,000 | ..eouveurrrrereniree | eeerenineinerienis | e | e | e 5.400 01/25/2016. | 01/25/2036.
12626P AN 3 | CRH AMERICA INC SR UNSCD 144A.........ccooovirririmirreriseenseinsriseriessnenins | cevees ...116.650 | ....... 2,333,002 2,000,000 2,149,731 . (2,569) [ ..o | e | s 5.125 01/11/2017. | 05/18/2045.
126408  GK 3 [CSX CORP SR UNSCD......coirumrimriaerreriseeiseessssssessesssssssensssessessssssssnssesens | sevesas L3051 [ 1,419,960 | ...oovvveneee 1,088,000 1,415,195 [ oo [ e (T147) | v [ e [ e 6.150 07/29/2016. | 05/01/2037.
126408 GS 6 | CSX CORP SR UNSCD.......vvuuiimrieerierirerirseissieseiiessesssessssisessssssessenens | ceveens ...132.531 1,733,509 1,693,365 (B,817) [ o | e | e 6.220 08/11/2017. | 04/30/2040.
126650 CM 0 |CVSHEALTH CORP SR UNSCD.... ..110.473 3,314,205 2,956,852 1,507 [ o | e | e 4.875 07/13/2015. | 07/20/2035.
12692@ AA 4 |CVSRHOLDCO LLC SR SCD -P......ccoiviviirinriirineriverinenieniseessnisssineniinens. | eoveees | oo | coneenees 1| e 2FE | 1nn.2,903,251 ... 98.874 2,870,567 2,903,251 2,903,251 | .oorverrrernerernnens | cervinnrinnninnnes [ e | | o 4.680 07/15/2016. | 03/31/2037.
141781  BC 7 |CARGILLINC SRUNSCD 144A........coooirimriiriceineineiiseinsssessssesssssssisness | eeenas ...104.332 2,086,658 2,000,000 1,964,505 [ ...cvvuvererrnrinennns | verrrerirnennen T8 | e [ [ e 4.100 03/01/2013. | 11/01/2042.
149123 CB 5 | CATERPILLAR INC SR UNSCD.... ST TORRTORTOTSIPTONT IO ...106.882 3,206,487 3,000,000 2,873,025 | ..oovrerrnrrrerrene | 2,952 | i e [ 3.803 05/13/2013. | 08/15/2042.
151020 AL 8 | CELGENE CORP SR UNSCD.. . ...115.451 ..4,364,063 3,780,000 4277732 | oo | errneenen(10,281) [ o | e | e 5.250 10/05/2016. | 08/15/2043.
15189W AD 2 |CENTERPOINT ENERGY RESOU SR UNSCD........cocvvverrerririeerinerienirenenns | ceve 2 A33.709 [ e 2,473,620 1,850,000 2,446,444 | ..o | erireeenen(B,972) | e [ [ 6.625 09/01/2017. | 11/01/2037.
161175  BA 1 | CHARTER COMM OPT LLC/CAP SR SCD.......ccostemremerierirrereesssesersssennes | eeeens ..116.761 3,426,935 2,935,000 3,422,687 | .o | eerrneereen(1,800) | ot [ [ 6.484 11/06/2017. | 10/23/2045.
172062  AE 1 | CINCINNATI FINL GROUP SR UNSCD.......cvvurrereeimreririeriesersenereeessessenees | eveees L2212 | e 2,843,202 2,235,000 2,687,081 | ....vovrvrenrrenannns | eerrreee(17,803) [ oo [ e | e 6.125 04/23/2015. | 11/01/2034.
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185508 AG 3 |CLECO POWERLLC SR UNSCD... 125604 | oo 1,852,663 | ....coocvennee 1,475,000 1,843,145 | .o, (664) | ..vvvevrneireinee [ e [ e 6.000 |......4.280 12/04/2017. | 12/01/2040.
20030N BB 6 |COMCAST CORP SR UNSCD L A37.448 | 1,374,484 | .....ccooeee. 1,000,000 1,324,559 (8,757) [ ovvevrveereernns | eevrvrrinnriverinrins | e 6.400 11/10/2016. | 03/01/2040.
207597 EF 8 | CONNECTICUT LIGHT AND POWER COMPANY.........coovumrremrenmermeenennnnirnns [ eoveeen | oo | eenereeni2 | et TFE | 12,987,190 | ... 99.115 ..2,973,450 3,000,000 2,992,951 1,295 [ o | e | e 2.500 05/15/2013. | 01/15/2023.
220062 AA 1 | GONZAGA UNIVERSITY SER 16-A SECURED . 103.461 | .oooovvernees 2,069,236 2,000,000 2,000,000 | .ooovevnrerrerereens | eerrenrrenenenenes | e e | o 4.158 10/13/2016. | 04/01/2046.
23311V AF 4 |DCP MIDSTREAM OPERATING SR UNSCD..........ccevveumrermriirireirnreserserienens [ eoveees 2| 3FE| i 2,970,180 |..... 99.312 2,979,375 3,000,000 2,971,917 457 | o | e [ s 5.600 03/10/2014. | 04/01/2044.
260543 CE 1 |DOW CHEMICAL CO SR UNSCD.......ctvuurierimerierireessnisessesssesssessneessnsees | sevenes 2| 2FE 972,390 |...116.640 | .....ccoeooeue 1,166,406 | .......co..... 1,000,000 974,514 512 [ o | e | s 5.250 08/22/2013. | 11/15/2041.
260543 CG 6 |DOW CHEMICAL CO SR UNSCD ...104.947 1,721,132 ....1,640,000 1,576,673 1,334 | s e | e 4.375 |.....4.630 |MN.....| el 9,168 | oo 71,750 |03/20/2013. | 11/15/2042.
26138E AT 6 |DR PEPPER SNAPPLE SR UNSCD... ...107.342 ..1,073,425 1,000,000 1,000,000 [ .oovorueemmeremrnmenes | rerereeerneninninenes | eeereeeensneenes | e | v 4.500 45,000 | 03/24/2017. | 11/15/2045.
263534 CJ 6 |DUPONT E | NEMOURS SR UNSCD ...102.953 5,147,670 5,000,000 4,994,593 120 [ oo [ | e 4.150 02/12/2013. | 02/15/2043.
26860# AA 8 |EIF PIOPICO LLC SR SCD -P.......oevevrrrerirerineererissiserisesisensnensssessessenssnens | vonnees | oo | conerineees 1| e 2FE | 2,937,535 ... 95.964 | ...oovvvrnen 2,818,979 2,937,535 2,937,535 | ..o | seenenineinenienis | e | s | 4.170 02/11/2015. | 12/31/2041.
26884A BH 5 |ERP OPERATING LP SR UNSCD ...102.195 4,087,824 | ..ocoovvveene. 4,000,000 3,967,747 . UTTRTIUR DUSTTRRROR IO 4.000 08/01/2017. | 08/01/2047.
26884T AH 5 |ERAC USA FINANCE LLC (144A) . 101.345 | e 2,026,910 2,000,000 2,008,809 (1,877 [ oo | e | s 3.300 05/20/2013. | 10/15/2022.
277432 AL 4 |EASTMAN CHEMICAL CO SR UNSCD ..110.094 | ... 3,302,835 3,000,000 3,117,331 (2,837) | oo | e | e 4.800 05/29/2013. | 09/01/2042.
278062 AD 6 |EATON CORP.............. ..103.590 | ..o 3,107,718 3,000,000 3,083,697 | .ooouercriririeriens (4,150) [ oo | e | e 4.000 04/23/2013. | 11/02/2032.
278062 AE 4 |EATON CORP SR UNSCD............ ...103.934 5,196,720 5,000,000 5,154,905 (B,618) [ oo | e | e 4.150 12/28/2012. | 11/02/2042.
278865 AM 2 |ECOLAB INC SR UNSCD......ccccoomuvrrerirnnne 2125115 | e 3,351,852 2,679,000 3,016,340 (7,597) [ oo | e | s 5.500 03/02/2016. | 12/08/2041.
29250R AW 6 |ENBRIDGE ENERGY PARTNERS SR UNSCD ...113.150 3,394,506 3,000,000 2,991,496 838 [ .o [ e [ 5.875 10/01/2015. | 10/15/2025.
29364D AT 7 |[ENTERGY ARKANSAS INC SECURED 18T MTG......ccvorvererrrirerieernenienens | vveens 104524 | e 2,090,498 2,000,000 1,986,463 . IR IO IO 4.950 . , 12/03/2014. | 12/15/2044.
29364N 10 8 |ENTERGY MISSISSIPPIINC 1ST MTG SCD......corvvrmrrerrmrrireniireneiseseisnees | ceveees ..100.333 | oo 1,003,333 | ..coovver 1,000,000 1,000,000 [ vooooveerriirrriiens | e | e | e | s 4.900 |.....4.900 |JAJO.. | .cooveeen. 12,250 | oo 51,178 | 09/08/2016. | 10/01/2066.
29379V AZ 6 |ENTERPRISE PRODUCTS OPERATING LLC.......ovverrereermeinerinererierineenns [ s 101,930 | .o 2,038,610 2,000,000 2,023,373 (4,289) [ oo | e | s 3.350 19,728 | 67,000 | 05/15/2013. | 03/15/2023.
294429  AG 0 |EQUIFAX INC SR UNSCD.....ccoiiiriiiiierisiseisseisseissssessssssssissssssssesssnnes | soveees ..126.930 | ....... 2,891,486 2,278,000 2,870,116 (12,989) | ..o [ v [ e 7.000 79,730 | e 79,730 | 03/31/2017.| 07/01/2037.
29736R  AF 7 |ESTEE LAUDER CO INC SR UNSCD ceevnerennennnnnins | eneees | oo | e |l IFE | 1,670,357 | 97.968 | ..ovvrrrnen 1,771,269 | oo 1,808,000 1,672,998 2,641 | oo | e [ e 3.700 25272 | e 33,448 | 02/22/2017. | 08/15/2042.
30251B  AB 4 |FMRLLC SRUNSCD 144A.......comiriiiriinerinnsiieseissesssessssssssssssssssssssinens | s . ..135.148 | .... 4,122,026 3,050,000 3,962,023 (24,664) | ..o [ e [ 6.450 25137 | e 196,725 | 10/07/2016. | 11/15/2039.
30288* AB 6 |FLNG LIQUEFACTION 2 LLC SR SCD -P......coovvumerierererirerineesssenserissssneninns | eevneee | o | wovereenes (. 2FE | s 4,263,000 |...102.252 | .....c........ 4,359,041 | ..ovvvnnvne 4,263,000 4,263,000 | ooovvrrienirenrenes [ e e | e | e 4790 |....4.790 [MS......| cooveeene 51,617 | ........ 132,161 | 02/08/2017. | 03/31/2038.
313747  AX 5 |FEDERAL REALTY INVESTMENT SR UNSCD........cocovvimirrirniiermniieeesiseeenines | over 2] ... 1FE 884,250 |..... 93.085 930,854 | ..oovviinee 1,000,000 885,789 1,539 | v [ | e 3.625 15104 18,125 | 03/29/2017.| 08/01/2046.
31428X AT 3 |FEDEX CORP SR UNSCD.......ccstuuuirmeimerieriseessnisseisesssnessessssessssssssesssssns | eevnees | o | wevereenes 1 2FE | e 1,874,720 |..... 98.860 .1,977,216 2,000,000 1,886,273 2,585 | covverreenrneeinns | ceeenneeieneeinnees [ e 3.875 32,292 | e 77,500 | 03/07/2013. | 08/01/2042.
33616C AB 6 |FIRST REPUBLIC BANK SUBORD........ccocommiurririieineiinseieesseessssssisssssnnes | eveens 2| 2FE . ...102.015 3,060,474 | ..o 3,000,000 2,936,244 1,109 | oo e | e 4.375 ...54,688 | ... 131,250 | 09/12/2016. | 08/01/2046.
33616C AC 4 |FIRST REPUBLIC BANK SUBORD.......ccocosmuimrerrimirmerieseienssseessesassssssssenes | eeenes 2| 2FE| ... .1,968,740 |...106.685 | .... 2,133,700 2,000,000 1,969,171 A3 [ e [ e [ e 4.625 verenern 35,458 | i 46,250 |02/06/2017. | 02/13/2047.
341081 FH 5 |FLORIDA PWR & LIGHT SECD NTE........cccomirrerimrereriieiirinnriseriresesenisninns | ceves 2| TFE| oo 1,993,240 |..104.534 | .............. 2,090,698 2,000,000 1,993,927 | ..o, 144 | o [ [ 3.800 |......3.810 [JD..coes | corrrrrrinas 3,378 | e 76,000 | 01/03/2013. | 12/15/2042.
34959  AH 1 |FORTIVE CORP SR UNSCD.......ovvrurirremerinrinerieseeeessessssesessssssssssesssssesas | sevenes ...106.682 3,483,187 | .o 3,265,000 3,428,938 (B,142) [ oo | e | s 4.300 10/25/2016. | 06/15/2046.
361448 AU 7 | GATX CORPORATION SR UNSCD.......coevimrvrerirrerriiiiierinseiessseesssiseniens | ceven 115044 | e 3,451,326 3,000,000 2,996,164 (61 1 STUTOORORTORTOR DURPPIRTRRORTO IO 5.200 02/27/2014. | 03/15/2044.
370334  BP 8 | GENERAL MILLS INC SRUNSCD........vururvmirrrirreienssniseessesssessensssesssssas | sevenes ...101.353 3,040,605 3,000,000 3,013,380 (B09) | ovvvnerrrireenee [ errerrererneerenines [ e 4.150 01/28/2013. | 02/15/2043.
372546 AU 5 | GEORGE WASHINGTON UNIVERSITY UNSCD........ccccourvmirimrirmreriniririnerienns | ceve L8847 | 1,188,477 1,000,000 1,111,571 (2,072) [ oo | e | e 4.868 11/10/2016. | 09/15/2045.
375558  BK 8 | GILEAD SCIENCES INC SR UNSCD........ovvuierrinerreriseiseniseisensssssensssenns | sevene ..106.216 | ..ccoovenene 1,062,163 | ..cooovvrennee 1,000,000 992,965 | ...rveerrererinens 14 | s [ s [ o 4.150 09/15/2016. | 03/01/2047.
38239K AA 6 | GOODMAN US FIN FOUR SR UNSCD 144A.........ccocvivimriniriirinerinnnrnerirenens | e ..103.508 | ....ccovvune 3,105,261 3,000,000 3,113,124 (156) | oovvvrvererernrirnns [ erverirereneeinninns [ e 4.500 12/13/2017. | 10/15/2037.
402740 AE 4 |GULFSTREAM NATURAL GAS SR UNSCD 144A.........covvoierinrineiicrineinnnins [ v ...124.152 4,966,096 | .............. 4,000,000 4,498,604 (8,516) [ .oovvveeververirs | eeerreeneirnerieeinns | e 5.950 03/10/2017. | 10/15/2045.
406216 BK 6 |HALLIBURTON CO SR UNSCD........ccccstvuirierirriierirriseisiiessessssessesessssenes | veeees WMAT32 | 3,441,960 3,000,000 2,999,110 14 [ | e | s 5.000 11/05/2015. | 11/15/2045.
416515 BB 9 |HARTFORD FINL SVCS GRP SR UNSCD.......cooummrirrirerineirersesineesenisseesans | voeees ..107.171 3,215,136 | .ooovrvrns 3,000,000 2,978,034 AT0 [ [ e [ e 4.300 04/15/2013. | 04/15/2043.
42217k BB 1 [HEALTH CARE REIT INC SR UNSCD........ccoomivirireiniinerirerineeienesssisesinns | oveens 112399 [ 3,371,985 3,000,000 3,124,926 (2,592) [ ..o | e | s 5.125 10/03/2014. | 03/15/2043.
432748  AB 7 |HILLTOP HOLDINGS INC SR UNSCD.......ocvurirreuirmerieriscesssensensssisssssenes | weeees ...102.520 ..3,075,621 3,000,000 3,000,000 | ..ooveonererrierneees | cemereneeinneninenes [ cerreeinneennees [ e | 5.000 04/06/2015. | 04/15/2025.
44106M AW 2 |HOSPITALITY PROP TRUST SR UNSCD.......courivirrirrrinirieriereriesenisseisens [ veenes ...105.450 | .....ccoounee 2,109,004 2,000,000 1,980,777 1,697 [ oo | e | s 4.950 01/10/2017. | 02/15/2027.
450636 AC 9 |ITR CONCESSION CO LLC SR SCD 144A.........ooconirmmernrineeceiseissseisssisnens | voveees . 106.148 | oo 3,184,449 | .............. 3,000,000 3,000,000 | ..ooveonererrrrerneees | eemerenreinneninneees | s | e | 5.183 07/23/2015. | 07/15/2035.
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45138L BC 6 |IDAHO POWER CO SCD 1ST MTG . cevvnernnennneens | eeveee Lo Lo | il TFE 1,994,820 | ... 99.349 | .o 1,986,982 2,000,000 1,995,274 | ..o, 107 | oo [ ereeerenineseienes [ e 4.000 |.....4.010 |AO...... | ..........20,000 | .......... 80,000 | 04/03/2013. | 04/01/2043.
45168D  A# 1 |IDEXX LABORATORIES INC SR NOTE - P......cccooniviriiriinineriesineniesnneinns | cvvees 2101190 [ e 3,035,715 3,000,000 3,000,000 | .ooovermrrerrererinens | cerrerenrirserennenes [ e | | 3.320 |.....3.320 [JJ.occo. | v 44,267 | e 99,600 | 07/21/2014.| 07/21/2021.
452308 AQ 2 |ILLINOIS TOOL WORKS INC SR UNSCD........ccovurmrirrirrieererinsiserisesesseis | woeees ...120.337 ..2,406,748 2,000,000 2,183,279 (4,565) [ oo | e | e 4.875 .97,500 | 03/08/2013. | 09/15/2041.
45685E  AJ 5 [VOYAFINANCIAL INC SR UNSCD.......ccotriirimerirrerinisiseriseriesiesessesssseses | oveens .122.529 | ... 2,450,590 2,000,000 2,246,787 (A,778) [ oo | e | s 5.700 |.....4.850 [JJ...... | ..........52,567 | ........ 114,000 | 11/02/2016. | 07/15/2043.
459506 AE 1 |INTL FLAVOR & FRAGRANCES SR UNSCD........ccooovummmriirrriniricniisesiiienes | e L1061 | 3,183,339 3,000,000 3,110,468 (B82) | ovvvrererineinnee [ e [ e 4.375 |.....4.150 |JD..ccc. | 010,938 | oo 70,365 |09/12/2017.| 06/01/2047.
460146 CH 4 |INTERNATIONAL PAPER COMPANY SR UNSCD.......cocomuvirmreririminererinernens [ verenes ..125.248 | ....... 2,504,974 2,000,000 2,141,641 (2,946) [ ..o | e | e 6.000 |.....5.460 |MN......]| ..........15,333 | ........ 120,000 | 10/15/2013. | 11/15/2041.
460146 CK 7 |INTERNATIONAL PAPER CO SR UNSCD.........coovvuurriiinrieneiieseiieneieeseiinns | e 109134 | 1,091,343 | oo 1,000,000 983,663 1S T N I I 4.800 |.....4.910 | Do | vcreern2133 | 48,000 | 09/24/2014. | 06/15/2044.
46051M  AF 9 |INTL TRANSMISSION SCD 1ST MTG ..112.990 2,259,814 2,000,000 1,980,729 1T IR DU I 4.625 .92,500 | 08/15/2013. | 08/15/2043.
46625H JH 4 | JPMORGAN CHASE & CO SR UNSCD........oommivieririrrnrineriieseiieceiissiiennes | eevenns . 101.833 | o 3,055,008 3,000,000 3,035,767 (6,455) 3.200 |.....2.940 [JJ...... | ... 41,600 | .......... 96,000 | 04/22/2013.| 01/25/2023.
46625H JM 3 | JPMORGAN CHASE CO SUBORD [SSSTUTRRT PR 124141 1,241,412 | v 1,000,000 1,181,290 (3,721) 5.625 |.....4.430 [FA.....| .......21,094 | ........ 56,250 | 10/14/2016. | 08/16/2043.
485134 BN 9 |KANSAS CITY POWER AND LIGHT COMPANY.......cccomirvmmrimerierireerneinseesnns | woeees ...100.580 3,017,406 3,000,000 3,017,901 (3,285) | ovvvverreerrriin | e | e 3150 |.....3.020 |MS......| ........27,825 | .......... 94,500 | 05/15/2013. | 03/15/2023.
487836 AT 5 |KELLOGG COMPANY SR UNSCD SER B.....ccoovevirreriernrineiiesrierieseseessninns | vereees ...133.992 3,349,815 2,500,000 3,063,288 (P ) SRR DR IO 7450 |.....5.090 [AO...... | .........46,563 | ........ 186,250 | 01/26/2016. | 04/01/2031.
49446R  AM 1 |KIMCO REALTY CORP SR UNSCD.. rervrerssessssssnsessesns [ one | oo | venverenn2 | i 2FE | niiin.4,826,668 | ... 99.512 | .... 4,816,395 | ...coovvrennn. 4,840,000 4,828,136 (1)) [N IR IOV 4250 |.....4.250 |AO...... | ........51,425 | ... 205,700 | 10/04/2016. | 04/01/2045.
494550 BN 5 |KINDER MORGAN ENERGY PARTNRS LP SR UNSCD.........occemermerirmrernenins [ vereees . 101.564 | oo 2,005,903 | ............ 1,975,000 1,857,870 | ..ovverrrerreerirns 2,227 | covverreeennneennns | ceneneneiseneinnnees [ e 5.000 |.....5.440 [FA.....| .........37,306 | .......... 98,750 | 08/02/2013. | 08/15/2042.
494550 BP0 |KINDER MORGAN ENERGY PARTNERS LP.......ccocormiimiiiieieiiineieeriseinees | vveees ...101.152 2,023,040 2,000,000 2,017,003 (B47) | v [ e [ e 5.000 |.....4.940 [MS......| ........33,333 | ........ 100,000 | 03/20/2013. | 03/01/2043.
50075N AR 5 | MONDELEZ INTERNATIONAL SR UNSCD.......cvvumrrrerirrereersnineriersnsensenens | oeeees ...129.662 5,186,496 | ........oco.s 4,000,000 4,907,322 (L3101 U DU IO 7.000 |.....5.140 |FA.....| ........108,889 | ........ 280,000 | 10/20/2015. | 08/11/2037.
50076Q AN 6 | KRAFT HEINZ FOODS CO SR UNSCD........ccoocmmrviemrrirerirnrisnseiisesssnssins | ervinne ...126.821 8,877,477 ....7,000,000 8,652,044 (40,814) | ..o | e | e 6.500 |.....4.750 |FA.....| ... 179,472 | ....... 390,000 |02/07/2017. | 02/09/2040.
50077L  AM 8 | KRAFT HEINZ FOODS CO SR UNSCD........c.ccuvurererrmerirerereessinsenssessenienens | sevens 110125 | ... 1,101,254 1,000,000 1,184,424 (B,887) [ ovvveerrcrereenns | weerveinerinerineenns | s 5.200 v 23,978 | 52,000 | 09/08/2016. | 07/15/2045.
502175  B# 8 |LTC PROPERTIES INC SR NOTE - P.....ccoovrvirrriireiinnnriesiiessiisessssssiennes | cevenns 2102972 | e 3,677,600 | ..ooovvrnees 3,571,429 3,568,871 | oo 329 | oo | e | e 4500 |.....4.510 [JAJO.. | ..cceo.e. 27,232 | ........ 160,714 | 08/21/2014. | 07/31/2026.
50540R AS 1 [LABORATORY CORP OF AMERICA SR UNSCD.........ccocummermerireerenerseenerinns | veeens ..108.415 | ....... 3,252,474 3,000,000 3,064,801 (1,234) [ oo | e | e 4.700 ..58,750 | ........ 141,000 | 01/22/2015. | 02/01/2045.
505588  BK 8 |LACLEDE GAS CO SCD....c.osvuriiiireiinriiesiseeississsssssssssssesssssssssssssssssssnss | svises 113,961 | e 2,279,220 2,000,000 1,988,405 231 [ e | e | s 4.625 L3494 | 92,500 | 08/06/2013. | 08/15/2043.
505597 AD 6 |LACLEDE GROUP INC SR UNSCD ST PR ...110.823 3,653,864 | ...ccoooneen 3,297,000 3,467,386 (BAAT) [ oo | e | s 4.700 ...58,540 | ....... 154,959 | 10/25/2016. | 08/15/2044.
53079E BF 0 |LIBERTY MUTUAL GROUP INC SR UNSCD 144A.......ccccovvimirmineinniireniienes [ s . ..110.973 | ... 3,329,211 3,000,000 2,999,094 LT SOOI IOTOOOPPORTORPPOR BOPOOR 4.850 ....60,625 | ........ 145,500 | 10/06/2014. | 08/01/2044.
539830 AW 9 |LOCKHEED MARTIN CORP SR UNSCD.......cccrmrurerireererinersessesesnensseensenns | vevnee | oo | eevrseinnes (. 2FE | o 814,656 |...127.075 | ...cccoovvennnc 895,880 | ...ccvvvrrrnes 705,000 809,440 | ..o (2,604) [ oo | e | e 5.720 12/08/2015. | 06/01/2040.
539830 BL 2 |LOCKHEED MARTIN CORP SR UNSCD.......cocomirimiirmiireirneinsiseiissssesssssenns | sevns 2| 2FE| .. 517,440 |...116.452 582,261 | ..oovvrvrnnnns 500,000 516,845 (299) | v [ e [ e 4.700 12/08/2015. | 05/15/2046.
548661 CX 3 |LOWES COS INC SR UNSCD.. . JUOTR (ORI IV IR 2| 1FE| oo 2,107,040 |...114.242 ..2,284,840 2,000,000 2,096,900 (V207251 ) ORI IO IOV 4.650 03/01/2013. | 04/15/2042.
559080 AF 3 | MAGELLAN MIDSTREAM PARTNERS SR UNSCD.......cccvsververneernerimninerirnne | cevnee | oo | eevrniin 2| 2FE 1,987,480 |..... 97.608 1,952,170 2,000,000 1,988,673 252 [ oo | v | oo 4.200 04/18/2013. | 12/01/2042.
56585A AF 9 |MARATHON PETRO CORP CO GTD SR UNSCD........ccocuervmermerirneereniseinns | worenes 2| 2FE| ... .1,200,260 |...125.259 | .... 1,252,594 | ..cooovvrennee 1,000,000 1,198,969 (1,297) [ oo | e | e 6.500 09/19/2017. | 03/01/2041.
570535 AP 9 | MARKEL CORP SR UNSCD.......cocceiriirieriiiriererieissieeriessieniseesssssenisenins | vevnee | oo | eeveniiones (. 2FE| e 3,002,100 |..112.031 | ..ccevvnnee. 3,360,930 3,000,000 3,002,728 | .o (92) [ oo | e | s 5.000 09/24/2014. | 03/30/2043.
577081 AW 2 | MATTEL INC SRUNSCD.......csvvimrereerrninerierineeneniseessesssssssessesessenssssessssns | seveee | oo [eovneriesni2 | conee8FE | v 3,243,690 | ... 82.750 2,482,500 3,227,922 (5,144) [ oovoerererins | e | s 5.450 09/24/2014. | 11/01/2041.
579780 AP 2 |MCCORMICK & CO SR UNSCD.. . 105.263 | ..o 4,526,313 4,355,081 (B4B) | ..ovvvrerreririrines [ e [ e 4.200 08/09/2017. | 08/15/2047.
58155Q AE 3 |MCKESSON CORP SR UNSCD..........c...... 122174 3,701,884 3,030,000 3,444,385 (9,698) [ ..vvvveeeervrrers | weerreinerierineinns | e 6.000 01/14/2016. | 03/01/2041.
582839 AF 3 |MEAD JOHNSON NUTRITION CO SR UNSCD ..126.721 3,801,636 3,000,000 3,298,761 (7,293) [ oo | e | s 5.900 10/13/2015. | 11/01/2039.
582839 AG 1 |MEAD JOHNSON NUTRITION CO SR UNSCD 111361 | e 2,227,234 2,000,000 2,003,618 | .cvoouerererrrierins (23] [T ISR IO 4.600 05/27/2014. | 06/01/2044.
585055 BU 9 |MEDTRONIC INC SR UNSCD ...116.292 5,814,605 5,000,000 5,065,989 (1.211) [ o | e | e 4.625 12/02/2014. | 03/15/2045.
59156R  BG 2 |METLIFE INC SR UNSCD.......... ..117.263 3,517,914 | v 3,000,000 2,982,544 329 | i | e | e 4.875 11/07/2013. | 11/13/2043.
59156R  BL 1 |METLIFE INC SR UNSCD.......... 116123 | 2,322,474 2,000,000 2,165,335 (B,243) [ oo | e | s 4.721 10/14/2014. | 12/15/2044.
605417 BZ 6 | MISSISSIPPI POWER CO SR UNSCD.........cccosvurerrmrrrerineerneeiseiserssssssensseens | seveee | oo [eovneevee | c0ni2FE | 1,819,620 | ... 97.665 | ..oovvvneen 1,953,306 2,000,000 1,834,144 3,552 | covvererenrreiinns | e [ e 4.250 08/02/2013. | 03/15/2042.
615369 AE 5 |MOODY'S CORP SR UNSCD...... ...120.524 6,026,215 5,000,000 5,273,627 (2,169) [ oo | e | s 5.250 |....4.870 [JJ...... | .....121,042 | ....... 210,000 | 10/17/2017.| 07/15/2044.
61945C AE 3 |MOSAIC CO SR UNSCD ...107.664 ..3,229,941 3,000,000 3,034,104 (B04) | .ovvvnerrrirneines [ e [ e 5.625 168,750 | 11/07/2013. | 11/15/2043.
62974* AA 0 |NWP ACQUIRECO LLC SR SCD -P ..100.896 | ....ccovvune 5,044,805 5,000,000 5,000,000 | ..oouveenrrinrienirene | e | e | s | 4560 |......4.560 |MJSD. | .........57,633 | ........ 127,742 | 03/09/2017. | 03/31/2027.
637417  AF 3 |NATIONAL RETAIL PROPERTIES INC ...100.284 3,008,532 | ..ooovverneen 3,000,000 2,987,320 2,155 | oo [ s [ 3.300 |.....3.380 [AO...... [ ........20,900 | oo 99,000 | 04/09/2013. | 04/15/2023.
637432 MS 1 |NATIONAL RURAL UTILITIES COOP FIN CORP 2105312 | e 3,159,369 3,000,000 3,005,198 (264) | .ovvoevreriieines | e | e 4,023 |.....4.000 |MN......| ........20,115 | ........ 120,690 | 06/11/2013. | 11/01/2032.
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63861Q AZ 1 |NATIONWIDE HEALTH PPTYS SR UNSCD ..126.685 | ..coovrenne 1,266,850 1,215,880 [ ..o (4,740) e [ 6.900 |......5.140 03/22/2017. | 10/01/2037.
63946B AG 5 |NBCUNIVERSAL MEDIALLC SR UNSCD.... 130,443 | e 5,217,732 | .............4,000,000 | ............. 4,858,751 | .oovvvverrerrncennnes | erereeen(17,389) [ oo | e | s 5.950 02/22/2017.| 04/01/2041.
651229 AX 4 |NEWELL RUBBERMAID INC SR UNSCD.. ...116.905 ..3,507,159 3,000,000 e [ 5.375 03/18/2016. | 04/01/2036.
651229 AY 2 |NEWELL RUBBERMAID INC SR UNSCD.. ...119.518 1,195,184 1,216,908 (4,078) e [ 5.500 10/12/2016. | 04/01/2046.
65473Q AZ 6 |NISOURCE FINANCE CORP SR UNSCD ...123.875 1,555,871 1,462,358 (2,967) e | 5.800 05/05/2017. | 02/01/2042.
65473Q BC 6 |NISOURCE FINANCE CORP SR UNSCD. ...113.362 2,267,244 1,992,027 150 e [ 4.800 04/09/2013. | 02/15/2044.
65473Q  BD 4 |NISOURCE FINANCE CORP SR UNSCD ..125.272 1,252,724 1,153,873 (2,894) e [ 5.650 10/03/2014. | 02/01/2045.
655044 AG 0 |NOBLE ENERGY INC SR UNSCD....... ...109.753 ..3,292,611 2,984,028 284 B (USSR DO 5.250 11/05/2013. | 11/15/2043.
655844 BM 9 | NORFOLK SOUTHERN SR UNSCD ...102.478 2,049,578 1,908,680 2,053 e [ 3.950 03/06/2013. | 10/01/2042.
68233) AT 1 |ONCOR ELECTRIC DELIVERY COMPANY LLC ...115.329 1,989,432 1,755,990 (C2) ) R RN DU 4.550 02/26/2013. | 12/01/2041.
68268N  AC 7 |ONEOK PARTNERSLP.......... ..122.758 1,227,584 1,083,200 (2,377) [ v | e | e 6.650 08/02/2013. | 10/01/2036.
68389X AW 5 | ORACLE CORP SR UNSCD........ ] . 113.772 1,137,722 1,080,388 (1,729) B (ORI PR 4.500 09/13/2016. | 07/08/2044.
693506 BE 6 |PPG INDUSTRIES INC SR UNSCD..... et | s ] 122784 | 1,227,847 1,159,827 R (2,963) e [ 5.500 03/28/2017. | 11/15/2040.
69352P  AJ 2 |PPL CAPITAL FUNDING INC SR UNSCD.......csevurrereerrinerieriseseienssseseninnes | vereees . 116414 | 2,328,296 2,306,306 | ....oovrnriirierins (8,697 [ .ovvvevurrerrrrenns | eeerreinerierineens | s 5.000 08/26/2016. | 03/15/2044.
694476  AD 4 | PACIFIC LIFE CORP SR UNSCD 144A SOOI PO . ...112.608 3,941,308 3,760,363 (5,421) e [ 5125 05/19/2016. | 01/30/2043.
720186 AG 0 |PIEDMONT NATURAL GAS SR UNSCD... [SSSTURURRT DO . ...114.533 5,383,070 4,697,915 42 B [N PR 4.650 07/29/2013. | 08/01/2043.
720198 AC 4 |PIEDMONT OPERATING PARTNERSHIP LP.......coooirivinririineiieiiesinsiineenns | cevi | 2| L 2FE einn..2,988,030 ... 99.318 2,979,567 2,993,083 1,143 e | 3.400 05/06/2013. | 06/01/2023.
72650R  BC 5 |PLAINS ALL AMERICAN PIPELINE SR UNSCD . O | 2| e 2FE | 1,939,320 .. 88.055 | ... 1,761,104 1,944,825 s 1,173 e [ 4.300 |... - 02/26/2013. | 01/31/2043.
740189 AH 8 | PRECISION CASTPARTS CORP SR UNSCD.......ccooovivirimniinninciisniieiieninns | cevis . ..103.830 | .oovrvirn 5,191,530 4,972,283 | ..o, 641 e [ 3.900 |.....3.930 [Jdecoves | v 89,917 | ........ 195,000 | 12/17/2012. | 01/15/2043.
74251V AJ 1 |PRINCIPAL FINANCIAL GRP SR UNSCD.........cccoirimermeernerierireeseesssessessnes | vereees ] ...107.137 3,214,122 3,020,881 (447) I [T PR 4.350 |.....4.300 |MN...... v 16,675 | i 130,500 | 10/17/2014. | 05/15/2043.
74432Q AH 8 | PRUDENTIAL FINANCIAL INC SR UNSCD........covvuirimrirerineirseiseeississnsienns | evines ] ...121.586 2,583,715 2,383,912 (9,704) e [ 5400 |.....4.390 [JD......| v 5,738 | i 114,750 | 04/22/2013. | 06/13/2035.
74432Q BQ 7 |PRUDENTIAL FINANCIAL INC SR UNSCD........oevunirenrrrerireerenisseisersssinens | sevees . ...134.575 1,345,752 1,134,896 (3,026) . 6.200 |.....5.180 [MN......{ ...c...... 7,922 | .......... 62,000 | 02/24/2016. | 11/15/2040.
74456Q BB 1 |PUBLIC SVC ELEC & GAS SCD MTN SRR I . ..104.539 | .... 5,226,975 4,971,228 s 677 e | 3.800 |.....3.830 [JJ....... | ..........95,000 | ........ 190,000 | 01/07/2013. | 01/01/2043.
749685 AU 7 |RPM INTERNATIONAL INC SR UNSCD.......ooooreriririrerierinersesissessenisseennes | sevens . L4726 | e 5,736,310 4,900,397 | ..ovvevrrerienireens 1,554 . 5.250 |.....5.380 [JD....... | c0oeer.21,875 | .o 262,500 | 01/24/2017. | 06/01/2045.
75144*  AD 1 |RAMCO-GERSHENSON PROPERTIES LP = P....cccooriimiinrierinneiseissseissinnns [ s ...104.356 3,130,692 2,997,922 272 e [ 4,650 |.....4.660 |FMAN. | ........12,788 | ........ 174,375 | 05/28/2014. | 05/28/2024.
754730  AF 6 |RAYMOND JAMES FINANCIAL SR UNSCD........cocvuieririniineriesirensssesssnins | ceves ..113.132 2,262,644 2,053,593 (427) e [ 4.950 |....4.770 | Moo | ... 45,650 | ... 49,500 |05/05/2017. | 07/15/2046.
756109 AG 9 |REALTY INCOME CORP SRUNSCD.......ccovviiriiririniieineierssiesesssisssenins | overes ..120.381 1,468,654 1,454,518 (747) e 5.875 11/29/2017. | 03/15/2035.
756109 AT 1 |REALTY INCOME CORP SR UNSCD. [V e ..110.015 | .... 2,200,300 1,999,368 e 8 B [P PR 4.650 03/08/2017. | 03/15/2047.
75884R AW 3 |REGENCY CENTERS LP SR UNSCD [SSTTORRRONIORY IO . 2103.077 [ e 3,092,310 2,973,726 | oo 426 e [ 4.400 01/17/2017.| 02/01/2047.
75913M  AA 7 |REGIONS BANK SUBORDINATED.. ...127.330 3,819,912 3,663,062 (20,428) e 6.450 09/07/2016. | 06/26/2037.
760759 AP 5 |REPUBLIC SERVICES INC ] ...103.058 3,091,740 | ..............3,000,000 | ............. 3,064,259 (14,252) e [ 3.550 05/15/2013. | 06/01/2022.
773903 AE 9 |ROCKWELL AUTOMATION SR UNSCD FSSSTRRTIIN PR ] ...130.141 1,301,418 1,262,873 (6,207) e [ 6.250 03/23/2017. | 12/01/2037.
78408L AA 5 |SC JOHNSON SON INC UNSCD 144A....... OO ] ..103.835 | .... 2,076,712 1,744,166 s 5,018 e | 4.000 09/20/2013. | 05/15/2043.
78408L AC 1 | JOHNSON (S.C.) & SON INC SR UNSCD 144A.........cocoomrerirrnrierisreneninnin | ceves . 2 107.379 | e 3,221,385 3,030,080 | .voouernrrrineiins (611) B [P PR 4.350 10/22/2014. | 09/30/2044.
78409V  AB 0 |S&P GLOBAL INC SR UNSCD creverereeenensees | e . LA3BAT3 | 4,261,565 | .............3,200,000 | ............. 3,645,228 (12,395) e [ 6.550 10/12/2016. | 11/15/2037.
824348 AQ 9 | SHERWIN-WILLIAMS CO SR UNSCD........ . I I . ...100.026 5,001,330 4,973,435 609 e [ 4.000 12/13/2012. | 12/15/2042.
824348 BH 8 | SHERWIN-WILLIAMS CO SR UNSCD........ . I I . ...102.655 3,079,674 2,859,900 1,650 e [ 4.400 06/02/2017. | 02/01/2045.
828807 CL 9 |SIMON PROPERTY GRP LP SR UNSCD......c.ccoouirimrirmeierserinsesnensseisnsinss | sevee . 111,597 5,579,890 5,255,022 (6,022) e [ 4.750 |......4.400 |MS.....| .........69,931 | ........ 237,500 | 10/17/2014. | 03/15/2042.
832696 AP 3 | JM SMUCKER CO SR UNSCD........ ...106.071 3,182,157 2,951,678 896 e [ 4.375 |....4470 |[MS.....| ..........38,646 | ........ 131,250 | 03/12/2015. | 03/15/2045.
84756N AG 4 |SPECTRAENERGY PARTNERS SR UNSCD... ...103.280 ..2,467,378 1,924,123 6,735 e [ 4.500 <o 107,505 | 12/03/2015. | 03/15/2045.
84861T AC 2 |SPIRIT REALTY LP SR UNSCD... | 2| e 2FE | 2,981,340 | 99.236 | ..covverecen 2,977,086 2,983,524 1,558 e [ 4450 |....4.520 |MS.....| ..........39,308 | ........ 143,513 | 08/11/2016. | 09/15/2026.
86765B AQ 2 |SUNOCO LOGISTICS PARTNER SR UNSCD........ccocmiermrireemeriereneeseessnenns | weeees | 2| e 2FE | 3,973,240 | 99.235 3,969,428 3,974,415 403 e [ 5.350 |.....5.390 [MN....| .......27,344 | ........ 214,000 | 11/12/2014. | 05/15/2045.
871829 AY 3 |SYSCO CORPORATION SR UNSCD [SSPTRURIONIIRN IO . 113559 | e 3,406,788 3,081,346 (1,457) e 4850 |.....4.670 |AO...... | .........36,375 | ........ 145,500 | 02/23/2016. | 10/01/2045.
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87305Q CM 1 [TTX CO SRUNSCD 144A.........iiiieiriieiiiniieeeiesiseissssississssesssessssissssens | seiies ..102.388 | ..o 2,047,762 2,000,000 1,998,022 | ..o, 35 | s [ e [ e 4.200 |....4.200 |WJ....... | ..........42,000 | .......... 88,200 | 06/13/2016. | 07/01/2046.
883556 BG 6 | THERMO FISHER SCIENTIFIC SR UNSCD.......cvvuiiierieriereciineineiiserienes | cevenes 19343 | 4773720 | oo 4,000,000 4,767,964 (6,420) [ ....cooeveerieris | e | s 5.300 10/17/2017. | 02/01/2044.
887317  AE 5 | TIME WARNER INC SR UNSCD.......oevuririieirneineiseriesisessssisssssssisssssnnes | seves ...123.488 ..3,704,664 3,000,000 3,234,117 (5,249) 6.200 12/04/2013. | 03/15/2040.
902494  AY 9 | TYSON FOODS INC SR UNSCD......covrvurirriririrriseiissiieriesesesssesisssssssenns | cevees LT 5,855,740 5,000,000 5,418,632 (8,452) [ ... | ceerrrinnrireriniis | s 5.150 10/05/2016. | 08/15/2044.
907818 DM 7 |UNION PACIFIC CORP......cooorvirrireiiniinciienisesiseesss s sssessssisssssssssnss | seiens ...101.584 3,047,541 3,000,000 3,035,566 (8,857) [ .ovvvreirereerinns | e | e 2.950 05/15/2013. | 01/15/2023.
913017 BT 5 |UNITED TECH CORP SR UNSCD........oecoririirmerirerrienierineesessseriensesssenins | cevees 2 110.667 | e 5,533,365 5,000,000 5,516,473 (12,582) | ..ovvvcerrererieenes [ v [ e 4.500 12/13/2012. | 06/01/2042.
92343V BG 8 |VERIZON COMM INC SR UNSCD.......cccccouvvmrimririiniinniiciiissisesisnissiensinns [ eoveees | e | cenniineini2 | cernFE | 122,659,110 | ... 90.508 2,715,246 3,000,000 2,688,648 6,659 | oo | e [ e 3.850 03/07/2013. | 11/01/2042.
927804  FL 3 | VIRGINIA ELC & PWR SR UNSCD.......cvurrirrinrmerieresensessesssssssessesssnenes | seves ...105.948 ..5,297,430 5,000,000 4,981,939 | ..o | 12 [ | e | s 4.000 01/03/2013. | 01/15/2043.
929089 AC 4 | VOYAFINANCIAL INC SRUNSCD.........coovvuirrrirririrereiieseiieceiiesesessseiseseiens | cevenns ...111.066 1,110,661 | .oovvvev 1,000,000 998,764 | ...oovvrerireirerinns | errrerieerinenn 20 | o [ [ 4.800 06/06/2016. | 06/15/2046.
929160 AG 4 | VULCAN MATERIALS CO SR UNSCD.........ccrmuemrrmerierierireesssissesssensenssnenens | sevees . 134.383 [ e 1,353,245 | ..o 1,007,000 1,332,586 [ ...cvorvererrernnenns | verirernne(B7684) | e [ [ 7.150 08/08/2017. | 11/30/2037.
92924F  AB 2 | WGL HOLDINGS INC SR UNSCD.......cccumrirmrirmrirrirneinsisessssesesssssssessssssens | soeees ...104.660 2,093,214 2,000,000 1,985,367 [ .oovvvererrerrenrinnnns | eerrverirnennnn 270 i [ [ 4.600 10/22/2014. | 11/01/2044.
931427 AC 2 |WALGREENS BOOTS ALLIANCE SR UNSCD........cccmeverrereimrenmerinseesensnnenns | seven . 107.426 | ..o 5,371,340 5,000,000 5,521,942 | .oovvevrvvennneennnees | eerenenen(10,753) [ oo v | e 4.800 10/06/2016. | 11/18/2044.
94106L BC 2 |WASTE MANAGEMENT INC SR UNSCD.......cecumrriririrneiineiesisseississnsinns | sevns .107.244 | ... 3,431,827 | oo 3,200,000 3,000,989 | ..o | 2,081 | [ [ 4.100 05/11/2015. | 03/01/2045.
94974B  FJ 4 |WELLS FARGO & COMPANY SUBORD...........ovverremrmmermeriersiensenesssessesnes | vereees ..101.905 | oo 2,038,116 2,000,000 2,025,124 | oo | e (BA58) [ e [ [ 3.450 04/15/2013. | 02/13/2023.
94974B FP 0 |WELLS FARGO & CO SUBORD..........cevveurrirmrriireiinensessisessisssssssssssssnnens. | i L119.051 | 1,190,511 | v 1,000,000 1,025,297 | ..o | e (58) | o | e [ 5.375 01/28/2014. | 11/02/2043.
94974B  GQ 7 |WELLS FARGO & COMPANY SUBORD.........cooverrerrmmermeriersienisenesssessesnes | vereees L3447 2,262,954 2,000,000 1,985,260 [ ...vvvuvererevrrrenns | verirerernenennn 282 | i [ [ 4.900 11/09/2015. | 11/17/2045.
962166 BR 4 | WEYERHAEUSER CO SR UNSCD.......cooommivirriimeiinreniessieseissssssssssenns | ceveons ...138.105 4,143,150 3,000,000 3,550,494 | ... | eerrreennn(25,043) [ o [ e 7.375 01/26/2016. | 03/15/2032.
963320 AV 8 |WHIRLPOOL CORP SR UNSCD......ccvvuurirrerrereimerseriesssesssesssssesssssssenes | seven ..105.462 | ....coconnee 2,109,256 2,000,000 2,126,077 | oo | eerrneeenen(2,875) | o [ [ e 4.500 09/13/2016. | 06/01/2046.
96332H CG 2 |WHIRLPOOL CORP SER MTN SR UNSCD.........ccoveerreemrierrrrieerienrissniiens | ceveees 12897 | s 563,485 | ...ooovvvrinnns 500,000 568,527 | ..ooovvenrrernrriinnns | eevirennrirnennene(93) | o | e [ 5.150 . 12/05/2017. | 03/01/2043.
96950F  AK 0 |WILLIAMS PARTNERS LP SR UNSCD.........ccmtvumiemmirnerierireeseniseesessssssenes | soneees L7543 2,350,864 2,000,000 2,234,165 | .oovverererneeeinnens | cerrerineneed(8,525) [ oo [ | 5.800 4.980 |MN......| e 14,822 | .o 116,000 | 10/01/2014. | 11/15/2043.
976843  BH 4 |WISCONSIN PUBLIC SVC SCD NTE.......coommirrirrirrriinneionssisennesessssssseenns | ceveons 2100777 | 5,038,895 5,000,000 4,936,383 | ..o | e 1,523 i e | s 3.671 3750 (Do | v 15,296 | ... 183,550 | 12/19/2012. | 12/01/2042.
981811 AF 9 | WORTHINGTON INDUSTRIES SR UNSCD.....c..ccvuurerrirmerrerireesenierserienens | ceven ..100.180 | ..ovooinnee 2,003,610 2,000,000 2,008,996 | ....veorrrerreennnes | vneerneneenns(188) o s | o 4.300 4.250 07/25/2017. | 08/01/2032.
98419M  AK 6 | XYLEM INC SR UNSCD........cocoiiiiiriciisiiesiesisiissisiiesssisesississsienns | sovis X ..107.196 | ... 5,359,825 5,000,000 4,949,042 | ..o | 98T [ | e | s 4.375 4.430 . 10/03/2016. | 11/01/2046.
988498  AK 7 | YUM BRANDS INC SR UNSCD........cccomvermrierrrererinsesseissssesssssssssesssnsssnsse | sevenes 2| AFE| e, 2,027,740 |..... 96.375 | coovvrrrnen 1,927,500 2,000,000 2,026,153 5.350 5250 |MN......| ..........17,833 | ........ 107,000 | 01/30/2014. | 11/01/2043.
98978V AH 6 |ZOETIS INC SRUNSCD......covvierimiiiiiniieiiienieciissisiisiissisesiesissssssssinns | soenes [P 2] .. 2FE . 111883 | e 2,237,671 2,000,000 1,997,370 [ .vvovvrererrirenins | e 136 i [ [ 4.700 4700 |FA oo | 39,167 | oo 47,000 |03/07/2017. | 02/01/2043.
008916 AK 4 [AGRIUM INC......cooiiimeriinirierieeieeissiesssssse s sssssessessssssssnsssssnns | sevenes A 2| 2FE 11,995,760 |...101.103 | ....ccovvrnee 2,022,060 2,000,000 1,997,724 | ..o | v nB3T | i e [ 3.150 3.170 04/17/2013. | 10/01/2022.
008916 AM 0 |AGRIUM INC SR UNSCD.................. A 2| 2FE| .. 956,780 |...111.525 1,115,252 ....1,000,000 959,592 | ..o | eevrinerienenn T4 [ [ | 4.900 5.180 01/30/2014. | 06/01/2043.
01626P AG 1 |ALIMENTATION COUCHE-TAR SR UNSCD 144A. Al 2| 2FE | o 3,838,471 |...1104.271 | .... 3,877,861 3,719,000 3,838,077 (B94) | ovvreererineinee [ e [ e 4.500 4.300 | Jderie | 72,056 [ o 12/07/2017. | 07/26/2047.
10549P AG 6 | BROOKFIELD ASSET MGMT INC SR UNSCD.......covveereririrrirrrinirierinniienns | cevene Al (. 2FE| e 3,658,290 |...128.590 | .............. 3,857,712 3,000,000 3,583,933 | .o (P23 15) L ORI DR IO 7.375 5460 |MS.....| ... 73,750 | ..o 221,250 | 09/24/2014. | 03/01/2033.
15135U  AK 5 | CENOVUS ENERGY INC SR UNSCD.......ecvumrrrerirereersrinersensnenssensseessenens | eovneee | A o2 | s 2FE ...100.995 4,039,824 | ... 4,000,000 3,991,001 164 5.200 |.....5.210 [MS.....{ .........61,244 | ....... 208,000 | 12/13/2013. | 09/15/2043.
56501R  AD 8 | MANULIFE FINANCIAL CORP SR UNSCD RSSO IOV 1FE 2124881 | e 3,746,433 3,000,000 2,989,626 154 | oo [ [ 5.375 5.390 |MS.....| .........52,406 | ........ 161,250 | 03/01/2016. | 03/04/2046.
73755L  AK 3 |POTASH CORP OF SASKATCHEWAN SR UNSCD..........ccoumrermrireerrnineriiens | ceven Al 1 e 2FE ...120.273 3,800,655 | ...ooovvrnes 3,160,000 3,363,596 (4,582) [ oo | eeerneeineriserineeins | s 5.625 5.140 | Do | o 14,813 | 177,750 | 11/07/2013. | 12/01/2040.
775109 AZ 4 |ROGERS COMMUNICATIONS INC SR UNSCD.......ovvuuirerinirierirererininiaes | cerene A 2| 2FE| ... . .120.984 | ..o 3,629,532 3,000,000 3,284,051 (5,692) [ ..o | e | s 5.450 4.790 |AO...... | .........40,875 | ........ 163,500 | 09/25/2014. | 10/01/2043.
C0445# AP 1 |ARC RESOURCES LTD SRNOTE = P.....cooeourvrrrrerirereesseinsensssseseseessnins | sevnes Al L 2| s 3,749,621 |...101.564 | .............. 3,808,673 | ...cvvvrnen 3,750,000 3,749,730 | covoreerererireriens K1 SRR USRI PR 3.720 3.720 |[MS......| eerrn.37,200 | ... 139,500 | 09/25/2014. | 09/25/2026.
C1465* AK 9 |CGI GROUP INC SR NOTE-P.......coocoriirinirierinriieririseissriesiesssensesenns | cevees Al s 2. .3,000,000 |{...101.182 | ....covvenee 3,035,484 3,000,000 3,000,000 | .ooovermmrerrrrernnens | cerrerenrirnenennenes [ e | | 3.740 3.740 |[MS.....| c.....33972 | 112,200 | 09/12/2014. | 09/12/2024.
00185A  AB 0 |AON PLC SRIUNSCD........ovureirreriiniineriesiseeseesssisssssssseessssssseessssssssnss | seeees D] e 2FE| ... .2,890,080 |...101.118 3,033,558 | ...covurnnn 3,000,000 2,896,990 2,210 | oo [ e [ e 4.250 4480 | Dot | v 8,729 | 127,500 | 10/10/2014. | 12/12/2042.
00507U  AH 4 [ACTAVIS FUNDING SR UNSCD........cccouvuuiririerirerireierissseiessnesieneesssenenns | oveens D 2| 2FE| e 3,292,290 |..107.112 | c.oveveneee. 3,213,369 3,000,000 3,290,865 (1,425) [ oo | e | s 4.850 4230 [D..ooer | v 8,467 | e 72,750 | 09/25/2017. | 06/15/2044.
00507U AU 5 [ACTAVIS FUNDING SCS SR UNSCD......c.ovvurrereririreriseineeseseseesssissessanes | seeeees ...106.365 | ... 1,066,844 | .....cccoouue. 1,003,000 997,996 88 | i | e | e 4.750 4780 |MS......| oo 14,028 | ... 47,643 |03/03/2015. | 03/15/2045.
055451 AR 9 | BHP BILLITON FIN USALTD SR UNSCD........ccccevvumrririeririeiinieneriesrinenienens | ceve ..107.096 | ..ooovrvene 3,212,889 3,000,000 2,552,020 9,108 | covvervrrernererens | cerreeenriennennnes [ e 4.125 5220 |FA.......| ..........43,656 | ........ 123,750 | 12/08/2015. | 02/24/2042.
06738E AV 7 |BARCLAYS PLC SR UNSCD......ccosiuuiirireiirineiserissssessessssssissssssssssssnss. | seeees 111164 | 2,223,296 2,000,000 1,998,167 W2/ IR ISR DO 4.950 . . 49,500 | 01/03/2017. | 01/10/2047.
191241 AF 5 | COCA-COLA FEMSA SAB CV SR UNSCD.......ceourrirririeiirierieriinerienirneenns | oveens 118229 | ....... 2,364,582 2,000,000 2,078,704 (14B7) [ oo | e | s 5.250 4970 |MN......| .........10,208 | ........ 105,000 | 01/30/2014. | 11/26/2043.
21685W CJ 4 |RABOBANK NEDERLAND SR UNSCD........ccocvumiimerieereiseinersssesessesesneesas | eveens .126.264 | .o 6,313,200 | ..oovvvrnees 5,000,000 BATT, 943 | oo | e (11,484) 5.250 4570 |MN......| ... 26,979 | ........ 262,500 | 10/22/2014. | 05/24/2041.
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25243Y AU 3 |DIAGEO CAPITAL PLC SR UNSCD . cevvnerrnesnnennns | e [ D2 i IFE 1,912,880 .. 99.903 | .oovvrvnnes 1,998,076 1,949,739 [ ..o, 8,540 e [ 2.625 |.....3.140 06/07/2013. | 04/29/2023.
40052V AD 6 | GRUPO BIMBO SAB DE CV SR UNSCD 144A........cccccouvmmrimiriirinrinsninsiirenes | ceveene 103491 | 4,657,109 4591778 | oo [ errrrieenceee(202) [ oo | e | s 4.875 |....4.730 09/14/2017. | 06/27/2044.
43474T  AB 9 [HOLCIM CAPITAL CORP SR UNSCD 144A. ..129.274 ..4,266,065 4,167,694 | ..o | (14,740 [ o | e | e 6.875 11/10/2017. | 09/29/2039.
43475D  AA 5 |HOLCIM CAPITAL CORP SR UNSCD 144A 2A26.701 | e 1,203,663 1,104,860 [ ..o | verreneeee 2772) | [ [ 6.500 |.....5.320 |MS......| ..........18,697 | ......... 61,750 | 09/29/2014. | 09/12/2043.
478375 AE 8 | JOHNSON CONTROLS INTL PL SR UNSCD... ...104.692 3,140,781 3,128,886 | ... | errrreennn(38,323) [ o [ | 4250 |....2.820 |MS......| .........42,500 | ....... 127,500 | 12/28/2016. | 03/01/2021.
478375 AS 7 | JOHNSON CONTROLS INTL PL SR UNSCD.... . L AMT7.856 | e 4,117,981 3,734,364 | ..o | eerreeenenn(3,962) | o [ [ 5.125 |.....4.680 [MS.....| .......53,314 | ....... 179,375 | 12/28/2016. | 09/14/2045.
500472 AC 9 | KONINKLIJKE PHILIPS NV SR UNSCD SRS B ..138.234 | ... 6,911,725 6,540,919 | .ooovevrierrncini | (29,211 [ | e | e 6.875 |....4.520 |MS......| ......105,035 | ........ 206,250 | 10/12/2017. | 03/11/2038.
539439 AN 9 |LLOYDS BANKING GROUP PLC SUBORD....... ISSPTURRRRRNN BV ..118.027 ..3,540,825 2,996,102 I TSN PR 5.300 |... 159,000 | 11/23/2015. | 12/01/2045.
714264  AK 4 |PERNOD RICARD SA SR UNSCD 144A........cocoviiirmrinerneriseissssisesssssiesens | seves ...120.952 6,047,630 6,116,107 (27,044) e | 5500 |.....4.040 |JJ....... | .......126,806 | ........ 275,000 | 10/04/2016. | 01/15/2042.
76720A AG 1 |RIO TINTO FINANCE USA PLC SR UNSCD ST PR 2 A07.261 | e 3,217,833 2,881,026 2,640 I TSN DR 4125 |....4.390 |FA.....| ........44,688 | ....... 123,750 | 03/18/2013. | 08/21/2042.
82620K AF 0 |SIEMENS FINANCIERINGSMAATS SR UNSCD 144A........ccccovvvmmrirmeirneinneinnns [ s ...112.409 5,620,470 4,964,537 653 e [ 4400 |.....4.440 |MN.....| ..........20,778 | ........ 220,000 |05/27/2015. | 05/27/2045.
853254 AN 0 | STANDARD CHARTERED BK SUBORDINATED 144A..........cccoooomirmerrmeeinenins | cer . ...120.663 ..1,206,636 1,035,251 (409) I [N PR 5.700 |.....5.440 [MS......| ........15,042 | .......... 28,500 | 04/10/2017. | 03/26/2044.
88167A AF 8 | TEVA PHARMACEUTICAL NE SR UNSCD........ccoomverrieireiineiseeriesesseesssennes | voeees [ USRI 2FE| ... ...991,670 |..... 76.514 | ... 765,147 991,986 R 183 e [ 4.100 |.....4.140 |AO...... | ... 0,250 | .occoo 48,972 | 07/18/2016. | 10/01/2046.
89641U AB 7 | TRINITY ACQUISITION PLC SR UNSCD........cccoivumrerrrierirerereesseisersesssnenes | coveees [ I L 2FE | s 4,278,720 |..125.291 | c.ovvvvnnee. 5,011,672 4274811 | oo (3,909) B [T PR 6.125 |.....5.610 |FA......| ......92,556 | ........ 122,500 | 02/22/2017. | 08/15/2043.
92857W  AQ 3 | VODAFONDE GROUP PLC SR UNSCD.........covveirriirrriireriesiisseeessnsisennnes | ceveees [ RO IO 2FE . ..125.197 2,503,940 2,506,884 (736) e 6.150 12/13/2017. | 02/27/2037.
92936M  AE 7 |WPP FINANCE 2010 SR UNSCD..... . [0 SO IO 2FE| ... 4,296,800 |...115.436 | .....ccooo... 4,617,476 4,285,865 s (5,490) s [ 5.625 - 10/11/2016. | 11/15/2043.
Q9194* AB 5 | TRANSURBAN QUEENSLAND SR SECURED 144A........ccoooviiinniinniinirssiiinns | s [o] [ 1 V5= 3,200,000 |...104.884 3,356,316 | ..coooovnrens 3,200,000 3,200,000 | .o e [ 4.260 |.....4.260 [MS......| cooeene. 37,482 | ... 136,319 | 09/22/2015. | 09/22/2027.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: . . . 655,555,316 XXX ..694,467,386 | .......... 624,823,215 | ......... 654,270,992 | ...oovivviininnnn0 | s (694,468) | .....ovvvnirnn 0 0 XXX | XXX | XXX | e 8,279,653 | ....26,770,887 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
12803P AB 4 | CAJUN GLOBAL LLC SER 2017-1A CLS A2 144A........occovermerrmeenerirseeseiiinns | cevs [P 2| .2AM| ... ..101.285 | .coooeeeee 2,992,972 ....2,955,000 2,933,755 1,850 e [ 6.500 |......6.690 | FMAN. 21,875 | e 76,830 | 06/26/2017. | 08/20/2047.
19260M AA 4 |COINSTAR FUNDING LLC SER 2017-1A A2 144A . I . 2| ..2AM| ... ...103.845 2,066,519 ....1,990,000 1,990,000 [ vvoouvevrrriirrriiins | e | ceveinneinnsinns | e | e 5216 |.....5.210 |JAJO.. 19,030 | oo 46,998 | 05/12/2017. | 04/25/2047.
233046 AF 8 |DB MASTER FIN LLC 2017-1A CLS A2IIl SR SC.....cvvrumrrreriererenineeserinnnnes | vevnee oo | eeveriienni2 | e 2AM 102160 | .ovooinne 1,021,600 ....1,000,000 1,000,000 B [P PR 4.030 |.....4.030 10/23/2017. | 11/20/2047.
26208L AB 4 |DRIVEN BRANDS FDG SER 16-1A CL A2 144A.... 2| 2AM | ... ..106.110 | .... 2,095,673 ....1,975,000 1,969,139 R 973 e [ 6.125 |......6.200 05/20/2016. | 07/20/2046.
34417M  AB 3 |FOCUS BRANDS FDG SER 2017-1A A2II 144A.........ccovevmvrrnerierrneenssirneiins | ceves . 2| ..2AM| .. . 104.569 | .o 1,040,462 | .....oovvvnneen. 995,000 995,000 | ..vvvnerrrirrireninns . 5.093 |......5.090 04/06/2017. | 04/30/2047.
41810  AB 0 |HANNON ARMSTRONG SUS YLD 15-1B SUBRD- P.......cccovrmrververrernrnires | e [ 1] ... 2AM | ... ...103.009 5,017,595 4.871,013 [ oo [ | e e | v 5.410 |.....5.410 02/10/2017. | 04/20/2034.
47760Q AB 9 |JIMMY JOHNS FDG LLC SER2017-1A CLS A2II... SRS IO . 2| ..2AM| ... ...100.175 1,998,491 1,995,000 e [ 4.846 |.....4.840 07/07/2017. | 07/30/2047.
724060 AA 6 | PIPELINE FDG CO LLC P-T CTF ABS 144A JSSSTUTUTRRRTURTIRRRIRN BTSN 1 5AM ...122.960 4,634,496 4,666,043 (4,256) e | 7.500 |......4.520 11/08/2017. | 01/15/2030.
83546D AD 0 [SONIC 2016-1A CLASS A2 SR SECD 144A.........ovvoieiirinirerirneenensssessssinens | ceeeens [ . I 2AM | ... . ..101.419 | ... 3,024,822 2,982,500 e B (USSR DO 4472 |.....4.470 05/17/2016. | 05/20/2046.
87244B  AA 6 |TGIF FDG SER 17-1A CL A2 SR SECD 144A....... ceeveerenenens [ s . 2| . 2AM | e 2,970,000 |...101.851 | ...ccevenuee. 3,024,975 | ... 2,970,000 2,970,000 | .oooveenririieiis e [ 6.202 |.....6.200 |JAJO.. | ......31,212 | ....... 121,776 | 03/02/2017. | 04/30/2047.
87342R  AC 8 | TACOBELL 2016-1A CL A23 SR SECD 144A.......cccoitiimirnniinniisiesssississssssnes | coveees Y 2| . 2AM | 2,962,500 |...105.071 | ....ccccccoes 3,112,728 | oo 2,962,500 2,962,500 | ..o [ I P 4.970 |....4.970 L4724 147,236 | 05/11/2016. | 05/25/2046.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. cerrernnes | 29,335,913 XXX 30,030,333 28,465,119 29,334,950 [(IRK)] 0 0 XXX XXX XXX | 10 329,675 | ... 889,249 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated).............. st | seneened 684,891,229 XXX | s 724,497,719 | ..., 653,288,334 | ........ 683,605,942 | ..o 0 | s (695,901) | ..ovvvnvrvnninn 0 0 XXX XXX XXX | ... 8,609,328 | ....27,660,136 XXX XXX
Totals
7799999.  TOtal - ISSUET OBHGAIONS. ....vv.rerersseisersereseess s sttt | seninenes 946,073,041 XXX | e 1,140,912,974 | ....... 1,270,955,215 | ...... 1,037,694,684 | .............89,605 | ..... 13,055,466 | ........ 245292 | .o 0 XXX XXX XXX | ... 9,267,084 | ....30,604,597 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities s o] 29,335,913 XXX 30,030,333 28,465,119 29,334,950 [(IERK)] 0 0 XXX XXX XXX | s 329,675 | ....... 889,249 XXX XXX
8399999, Grand TOAl - BONGS..........cuureeiirrereereeise ettt esnieninnens | aerieses 975,408,954 XXX | e 1,170,943,307 | ....... 1,299,420,334 | ...... 1,067,029,634 | .............89,605 | ..... 13,054,033 | ........ 245292 | ..o 0] XXX XXX XXX | ... 9,596,759 |....31,493,846 XXX XXX
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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. Government

912828 V5 6 |US TREASURY N/B.....cooiiiiiiiiiriiiciieiee it 02/02/2017........ SUNTRUST ROBINSON HUMPHREY INC......c.oouiiiiririiicieiintierinerssiseiesissisesesseeseesenes | seenee 119,822 120,000 | oo 1

912828 W3 0 |US TREASURY ...ttt bbb 03/23/2017........ SUNTRUST ROBINSON HUMPHREY INC.........cvouiiiririeneieniseseisssisessesssenssssessssens .79,788 80,000 [ v 59

912828 XS 4 |U S TREASURY NOTE......cooiiiimiiriiiminisiissisenerissesnesnnaes 06/01/2017........ SUNTRUST ROBINSON HUMPHREY INC.......cciuiiiiiiniiiriiniessiessieni s senees 204,808 205,000 | oo 14

0599999.  TOtal - BONDS - U.S. GOVEIMIMENE. ...tk o088 4008840404040 E 4L L8410 E 4408484040408 4L 4EEE 4044111844040 E 840 E 4L EE £ E 0 CfEEEE b 404,418 405,000 | ..o 84
Bonds - Industrial and Mi:

00507V AN 9 [ACTIVISION BLIZZARD INC SR UNSCD............ 09/22/2017........ DEUTSCHE BANK SECURITIES INC.......couuiiuuriuiiirirerirceseissssiessessseessesssssssesssessssessss | seessesssssssesssesssessssssssssssesssessssssssenssns | essssessssssssssesssnesssesssness 1,024,760 | ..o 1,000,000 | ..o 15,000

023135 BK 1 |AMAZON COM INC SR UNSCD 144A 08/22/2017........ JP MORGAN SECURITIES LLC......ocuuiiiiiiririiieiieieiesicies st sssasies | esseesessssissssesssessssssssesss s essesssssanses | ebsesssssesssssesssssessnsssessees 4,959,100 5,000,000 | ..oucervenieirnrieienieere s

031162  BH 2 | AMGEN INC SR UNSCD.........ccccetmrirerriiinrieiseireieninnines 02/08/2017........ SUSQUEHANNA FINANCIAL GROUP LLP.......coviiiirniiiieisieeieisissiesssiseessssssesenies | eeene 2,280,120 2,000,000

05379B  AM 9 |AVISTA CORP SECURED 1ST MORTG.............. 08/09/2017........ CANTOR FITZGERALD & CO....ovouiiriiaiiiieiisiistesesis st ssssssenies | oessssssessssssesessesssssssssessssssessesssssansns | ersesssssesssssisssssessssssessnes 1,231,560 ....1,000,000

09256B  AK 3 |BLACKSTONE HOLDINGS SR UNSCD 144A 10/02/2017 BANK OF AMERICA MERRILL LYNCH.... 976,920 1,000,000

118230 AM 3 |BUCKEYE PARTNERS LP SR UNSCD 12/01/2017........ UBS FINANCIAL SERVICES INC 2,781,375 2,585,000

12626P AN 3 | CRH AMERICA INC SR UNSCD 144A........ccoiiiiiiiieineieissiesee st 01/11/2017........ BARCLAYS CAPITAL INC......cooiiriiiieineiiieissieiesissiesieessssesie s sesessssssssesssesssssessesons | oeves 2,152,300 2,000,000

126408  GS 6 | CSX CORP SR UNSCD.......couiviiirirrirenieieriiseesise s ssenes 08/11/2017........ JEFFERIES LLC...... oottt s | essets sttt | ebiesbssses bbb ees 1,697,182 | oo 1,308,000

12803P  AB 4 | CAJUN GLOBAL LLC SER 2017-TA CLS A2 144A.........ovmirriierienereesees e 06/26/2017........ BARCLAYS CAPITAL INC......cooiiriiiieireieierissieee s sssssesssnnons | oeves 2,976,736 3,000,000

15189W  AD 2 |CENTERPOINT ENERGY RESOU SR UNSCD. 09/01/2017 MORGAN STANLEY & CO LLC 2,452,416 ....1,850,000

161175 BA 1 |CHARTER COMM OPT LLC/CAP SR SCD.......... 11/06/2017........ VARIOUS.......ooiriirie s | crenes 3,424,188 2,935,000

185508 AG 3 |CLECO POWERLLC SR UNSCD . 12/04/2017........ SUNTRUST ROBINSON HUMPHREY INC......ooiiiiiiirriiiiisieisssiesississesesiesssssessessessees | oesssesessssisesesssessssssssessssssssesssssassns | srsmsssssessessossssessnsssessnes 1,843,809 | oo 1,475,000

19260M  AA 4 | COINSTAR FUNDING LLC SER 2017-TA A2 144A........comiiireriresereeeeieeeee e 05/12/2017........ GUGGENHEIM SECURITIES..........ovieiiiiieieieinsiesiseisesesisessesseee s ssssssssesssseens | avenes 2,000,000 2,000,000

233046  AF 8 | DB MASTER FIN LLC 2017-1A CLS A2Il SR SC......c.cevervrrrrrvirrrirnne 10/23/2017........ GUGGENHEIM SECURITIES......cooutiieiiieirieieieiissiesisisisenie s nsssisessessesssssssssssssens | avenes ...1,000,000 ....1,000,000

26138E AT 6 |DR PEPPER SNAPPLE SR UNSCD.......ccccooviuminiineinirerenirererinnenas 03/24/2017 JP MORGAN SECURITIES LLC ..1,000,000 1,000,000

26884A BH 5 |ERP OPERATING LP SR UNSCD 08/01/2017........ KEYBANC CAPITAL MARKETS INC.....covovriiieiiieiiierssiseiessssississssssssensssissssssssnsnnes. | veves 3,967,520 ....4,000,000

294429  AG 0 |EQUIFAX INC SR UNSCD.......ceumrieriiiiirerieireiesieriesiessesiseisessesessenesenes 03/31/2017........ STIFEL NICOLAUS & CO 2,883,105 2,278,000

29736R  AF 7 |ESTEE LAUDER CO INC SR UNSCD 02/22/2017........ BANK OF AMERICA MERRILL LYNCH.......couiiitiiitireriiisisierssiseesisississiesssssessessssssenss | sessssssssssssessssssssessesssssssssessssessessas | sossesssessnsssessesssssessessesses 1,670,357 | oo 1,808,000

30288 AB 6 |FLNG LIQUEFACTION 2 LLC SR SCD -P 02/08/2017........ BLACKROCK .......couviieaiieierieeitie et | 2hesb b ies st s bbb entenias | eesentsens st 4,263,000 ....4,263,000

313747  AX 5 |FEDERAL REALTY INVESTMENT SR UNSCD......... 03/29/2017 STIFEL NICOLAUS & CO 884,250 1,000,000

33616C  AC 4 |FIRST REPUBLIC BANK SUBORD.........ccccosiuiuimiirriniiieniicissieresissesesissssssssssessesesessessssesessessne | soneesessessnees 02/06/2017........ BANK OF AMERICA MERRILL LYNCH........coutiuiitireriniirinsieresissiesissiesisesessssiessesissesenis | soesssesssssnsesessssssssessesssssssssessssssessesses | oesssssesssssessessssssessnersnssnes 1,968,740 2,000,000

34417TM  AB 3 |FOCUS BRANDS FDG SER 2017-TA A2I1 144A..........ovmiiiiieiiriieiinieeississsisessssssiessssiessnes 04/06/2017........ BARCLAYS CAPITAL INC.....ovtuiiririireiieieiesississssss s ssssisess s sesssssssssessssssessenses | sressssssssssssessasssssesssssssssssssesssssessosses | sossosssesssssessesssssossessossaes 1,000,000

38239K  AA 6 | GOODMAN US FIN FOUR SR UNSCD 144A.... 12/13/2017........ BANK OF AMERICA MERRILL LYNCH......ccovveirierniintierisisseesiserenisesesisseessessssssesssenens | veres 3,113,280

402740  AE 4 | GULFSTREAM NATURAL GAS SR UNSCD 144A........c.ccoriiirirniiirinriieinsineississsseessssissssssnss 03/10/2017........ CANTOR FITZGERALD & CO.....ovvuirriiriiiieesssisisesssisssssiesssssesse s sssssssssasssessessssssesses | sesssssessssssssesssssssssssessssssssessssssansns | srmssosssessssssissssessasssessnes 4,505,120

41810  AB 0 |HANNON ARMSTRONG SUS YLD 15-1B SUBRD-P.. 02/10/2017 BLACKROCK.......cco vt 5,000,000

44106M AW 2 [HOSPITALITY PROP TRUST SR UNSCD 01/10/2017........ CITIGROUP GLOBAL MARKETS INC.......couiiuiiiiiiiriinisissisesisisesesssesssssssessssssessesssssens | sesssssessssssssesssssssssssessssssssessssssnssns | srmssosssesssssissssesssssessnes 1,979,080 2,000,000

459506  AE 1 |INTL FLAVOR & FRAGRANCES SR UNSCD.......... 09/12/2017........ UBS FINANCIAL SERVICES INC.......oovvurirrerinrireriiiseeriseresissierssisessesisessesssssenssnsensnsens. | reves 3,110,850 | oo 3,000,000

47760Q AB 9 |JIMMY JOHNS FDG LLC SER2017-1A CLS A2Il.......... 07/07/2017........ BARCLAYS CAPITAL INC......coviiririiiisiisiessieie s ssessssssssesssssssnsssssesss | oeves 2,000,000 2,000,000 | ..oooerierinreieniere e

50076Q AN 6 | KRAFT HEINZ FOODS CO SR UNSCD.......cccovvmiuiemrieririreierineirerineinees 02/07/2017........ BANK OF AMERICA MERRILL LYNCH 2,448,660 2,000,000 361

56585A  AF 9 | MARATHON PETRO CORP CO GTD SR UNSCD........csvueririeririeinirierisiesssssessssesssssessessenes 09/19/2017........ STIFEL NICOLAUS & CO....cvvuiiieiieieiesisisesisisisssie s esss sttt essssssssans | oessssssessssssssesssssssssssessssssssessssssnnsns | srmsssssesssssosssssessasssessnes 1,200,260 | ..o 1,000,000 | oo 3,611

579780 AP 2 |MCCORMICK & CO SR UNSCD.........ccoiriierriricirrieierisiersssieresinsene 08/09/2017........ JEFFERIES LLC...... ottt | esbtes b st bbbt enies | ehiesises s b en b 4355427 | oo 4,300,000 | ..o 1,505

615369  AE 5 |MOODY'S CORP SR UNSCD.......cosiiiriiirirmnieinissierissisesesssisssssesssssessesssenes 10/17/2017........ MORGAN STANLEY & CO LLC......vutiriiiiiicirerisissisisissiessssise s issssesssssssssessssssens | sresssssssssssssessasssssesssesssssssssesssssessosses | sessosssesssssessessssssssessonsaes 1,193,530 | oo 1,000,000 | ooovoreieeiriieeiceeees 13,708

62974  AA 0 |[NWP ACQUIRECO LLC SR SCD P....ccccvviuirirircrrrrirnne 03/09/2017........ BLACKROGCK ......couviiitirririiisiresite sttt | oenes 5,000,000 5,000,000 | ..eucerrenieeinrierrnieieeeeierenee s

63861Q AZ 1 |NATIONWIDE HEALTH PPTYS SR UNSCD 03/22/2017........ SUSQUEHANNA FINANCIAL GROUP LLP.......coviiiirriiriiieiseiesisissesesisessesssssessssssens

63946B  AG 5 |NBCUNIVERSAL MEDIALLC SR UNSCD.......coootiiriiriricirerirereniseeeriseeeninenenes 02/22/2017........ VARIOUS ...ttt .

65473Q  AZ 6 |NISOURCE FINANCE CORP SR UNSCD 05/05/2017........ WELLS FARGO SECURITIES LLC......oouiiiiiiiiiniiieiieriseississiiesssessesessssssssisssssesses | stoessisessiesssssssnsssssssessessssessesssssssnnss | stssssssssisnssssssesssnsssnnsens 1,465,325 | ..oooveiii 1,256,000 | ..o 20,033

693506 BE 6 |PPGINDUSTRIES INC SR UNSCD......ccccoovvurrrene. 03/28/2017........ SUNTRUST ROBINSON HUMPHREY INC............ 1,000,000 | ..o 20,778

724060  AA 6 | PIPELINE FDG CO LLC P-T CTF ABS 144A.........coooiiiirieriieisrinesiesssesiessssessssesssssssesssesens 11/08/2017........ STIFEL NICOLAUS & CO....vomverrrirririiiriesiesesssesssssssssse s sesssssssssssesssesssessssessssen ..4,670,299 3,769,106 88,731

749685 AU 7 |RPMINTERNATIONAL INC SR UNSCD........... 01/24/2017........ JEFFERIES LLC..... ittt sssesssniens | aeenes 2,001,020 2,000,000 ...16,333

754730  AF 6 | RAYMOND JAMES FINANCIAL SR UNSCD.......ccocotiiireriiiririieiieriesssissesesie e ssssesessenees 05/05/2017........ BANK OF AMERICA MERRILL LYNCH......ccovviiiieieiiniierssicsieeiseiseieie e | venes 2,054,020 2,000,000 ...31,625

756109  AG 9 | REALTY INCOME CORP SRUNSCD.......cccsturiiiimieiiieiinrisesierisisesiesesissee s isessesssssssesessesisenes 11/29/2017........ WELLS FARGO SECURITIES LLC.......couiitiiiieiicrieieiistiesieiesieie e essssss s sessiessessas. | esseesessesssesessesssssssssessssssessesssssesses | ersesssesesssssesssssessnsssessnes 1,455,265 | ..o 1,220,000 | ..o 15,131
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756109 AT 1 |REALTY INCOME CORP SR UNSCD......covviuurirriririmiimtiieisiesienessessseisssisessesssesssesessssssssenns 03/08/2017........ CITIGROUP GLOBAL MARKETS INC.......ccvuuiiiiiimrirrimiriisieriseseesssesssssisessessssssssesssnne | seosssssesssesssssssssssssssesssessssesssesssssssnss | sesssssssnesssesssssssesssnssssnsiens 1,999,360 . 2,000,000

75884R AW 3 |REGENCY CENTERS LP SR UNSCD 01/17/2017........ WELLS FARGO SECURITIES LLC...... 2,973,300 | coovvverrieirerereeeees 3,000,000

773903  AE 9 |ROCKWELL AUTOMATION SR UNSCD............ 03/23/2017........ CANTOR FITZGERALD & CO.....ouiviiiririiriintiiiiiesiesisssesssissise s sssssesssssesssssessssnssins | shoessssesssessssssssssssssssessessssesssesssssssanes | stssssssssssssesssnesssesssnsssssssens 1,269,080 | ...oovvieeees 1,000,000

824348  BH 8 | SHERWIN-WILLIAMS CO SR UNSCD.......ccvtiirmiiiriiiieriierisiseierississsesessssies s 06/02/2017........ FREE RECEIVE.......o ottt 2,858,250 3,000,000

87244B  AA 6 |TGIF FDG SER 17-1A CL A2 SR SECD 144A...........ccconveeen. 03/02/2017........ BARCLAYS CAPITAL INC......coovirereririnererieiseiessessssiensenennes 3,000,000 3,000,000

883556 BG 6 | THERMO FISHER SCIENTIFIC SR UNSCD.. 10/17/2017 JEFFERIES LLC......oouiiieriicecceeeese s 3,587,220 . 3,000,000

929160  AG 4 | VULCAN MATERIALS CO SR UNSCD........ccovurmmrirrereeimirinerierssesesenseneneeens 08/08/2017........ MARKETAXESS CORP......coouiimimmriaeriesestesessssesessssssse st sssssssssssse st essssssssnsss. | atessesssssssnesssesssessssssssssssesssesssnssssensons | fessssessssssssssesssnssssenssosess 1,336,349 | .o 1,007,000

96332H CG 2 | WHIRLPOOL CORP SER MTN SR UNSCD.........ciiiiriiiireriiieieierissiess i 12/05/2017........ MESIROW FINANCIAL INC......ooovvrriiieiiieiieieeiineienienies 568,620 500,000

981811  AF 9 | WORTHINGTON INDUSTRIES SR UNSCD 07/25/2017........ BANK OF AMERICA MERRILL LYNCH.......co.tviriiinissiessriese e 2,009,180 2,000,000 | ..o
98978V AH 6 |ZOETIS INC SRUNSCD.......ccovuumriirieiiriiiniissiesiesissssssississsiesiienes 03/07/2017........ MARKETAXESS CORP........ccoviuiiiiririiitiresieississ ettt essenss | sresssesssssssssessasssssessse st s sssssestessas | oesssssessnsssessessssssssnessnssnes 1,997,240 2,000,000 10,183
01626P  AG 1 |ALIMENTATION COUCHE-TAR SR UNSCD 144A.... - |A 12/07/2017 VARIOUS.......ooviiince e 3,838,471 3,719,000 28,149
00507U  AH 4 | ACTAVIS FUNDING SR UNSCD.......ccrvvmririririiriniierssiceesisisssssssseseenes D 09/25/2017........ CITIGROUP GLOBAL MARKETS INC.......c.cecorvvrmivrirnrnnins 3,292,290 3,000,000 41,225
06738E AV 7 |BARCLAYS PLC SR UNSCD.......cccceeimriirniiireinrierniisienieiinsenes D 01/03/2017........ BARCLAYS CAPITAL INC.....ooiiiriiirieieineieceeeseeseieeeeeneens ..1,998,140 2,000,000

40052V AD 6 | GRUPO BIMBO SAB DE CV SR UNSCD 144A..... D 09/14/2017........ GOLDMAN SACHS & CO.....oouririiiirerisiseiesiesieess bbb 4,500,000

43474T  AB 9 |HOLCIM CAPITAL CORP SR UNSCD 144A........ccooovivvimiririniirnes D 11/10/2017........ JEFFERIES LLC..... oottt nsns | esssssessssb s ssentes | ebiessnesess st seneens 1,323,890 | oo 1,000,000

500472  AC 9 | KONINKLIJKE PHILIPS NV SR UNSCD D 10/12/2017 MORGAN STANLEY & CO LLC . 2,700,000 . 2,000,000 ....13,368
853254 AN 0 | STANDARD CHARTERED BK SUBORDINATED 144A.......... .|D 04/10/2017........ BARCLAYS CAPITAL INC......ovvuririirireiisiceesississiesssssssssessessssssessessssssesssesssssssssessssssssessss | sresssssssssasssessossssssosssssssssasssessasssestosses | sessesssessosssessosssssessessnssans 1,035,660 | ....covnveeeeeeis 1,000,000 2,217
89641U  AB 7 | TRINITY ACQUISITION PLC SR UNSCD.............. D 02/22/2017........ STIFEL NICOLAUS & CO.....vuiiiiieeieieiieiesisissssse bbbt sssans | esssessessssbssesess bbb tsantes | ebsesssssesssssessesessssssensees 4278720 | oo 4,000,000 8,167

92857TW  AQ 3 | VODAFONDE GROUP PLC SR UNSCD.......cuiiiiiiiiiiremisrisnssiesensssessnssenssnssseenss s snsssnssnesenes D 12/13/2017........ BARCLAYS CAPITAL INC.....cooiieiisieiei s 2,507,619 2,000,000 ....36,901
3899999. Total - BONdS - INAUSHIIAl AN MISCEIIANEOUS..............eveivieeieeieiieiecieiieveei ettt ettt eessesseessesetesesssessssetes  febssssessssassessesssssssessessesassessesssssesessessessssansessessessesassessesnsessessessesassessesssssesessassesssssesessessessesessessessessesessessesansessesssssesessessesssssnsesses  aesessesssssesssessessnssnsessessessssassessesnsssses | soesessssossessessssnssssassessn 148,414,493 137,773,106 1,033,365
8399997, TOtAl - BONMS = P 3.ttt 8 R SEE s+ oEEEEfeEE SRt EE e R foEE LR f L E R LR E e EE SRR LR R E R EE SR8 EEE LR f L E R R eEE £ E LR LR E R E LR eEEeH R R e e er bR feEienE e en e ettt en s | enteriene e 148,818,911 138,178,106 | oo 1,033,449
8399998. Total - Bonds - SUMMANY HEM fTOM P 5.ttt s 8188808 e48 0481888884818 E 81088 E 8148408888 E 8L E bbb 3,298,387 . 2,502,000 ....79,656
8399999, TOAl = BOMMAS. ...ttt etttk E e E e Ef R e eEEeEfeEEeEE£EEsEE eEEeEfoEEfEEfeEEoEE R fHEE LR f LR L E e EE SRR f LR R E R EE LR f SRR f L E R EE e L E LR LR LR LR E LR LR R R SEEEE R e R E e ehE e eeReenE e eh e ettt | enteriene e 152,117,298 | oo 140,680,106 | ..o 1,113,105
9999999. Total - Bonds, Preferred anA COMIMON SEOCKS..........c.iveiiiiieiieiieieieitesie ettt esse st ssse s s st sssessesse febsessessssassessesassessesses et essesse s e s et ee s st e b s s es s b s s e s a2 ee s b s eSS s s e s s Sse b e s e s b eSS0 8 s s b s L s S s s s ee s s s s s e s s s e ke e b b s s b e s e s b e b s st esses Aetessssesesessessebass et e s s es e s st st essesnsnsas | siebsessnsossensessssnssnsansenee 152,117,298 XXX 1,113,105
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
Bonds - U.S. Government
912833 KM 1 |US TREASURY STRIPS........ccosvvrrrrrerirerrinerienes .. [06/16/2017. | MATURITY.....oocvvvrrmmnnveosnnensissmsnsiiiiens |l 2,700,000 | ..... 2,700,000 | ooo0....371,334 | 102,622,383 | oo | e TTB57 | oo | e 77,657 05/15/2017.
912833 KN 9 |US TREASURY STRIPS.......cccooomrrrimrrrirerrianenes .. | 08/15/2017. | MATURITY .....oovovooeeissesmecenvviiiiiissnsns [ 2,000,000 | ..... 2,000,000 orrnnnn.86,481 .| 08/15/2017.
0599999. Total - Bonds - U.S. GOVEIMMENL..........cooriiiiriiiisiiiisnisciisisisiins s | 4,700,000 700,000 | .........814,074 | ..........4535862 | ...cccvcco0 | 000 164,138 | o0 | 164,138 XXX
Bonds - U.S. Political Subdivisions of States
006536 ND 4 |ADDISON ILLINOIS (TAXABLE)........coocvuurrreerirs | . | 12/15/2017.| CALL at 100.000...........coovmvvveremmmrriviennns | 535,000 | ......... 535,000 | .......... 535,000 | ............. 535,000 535,000 12/15/2030.
2499999, Total - Bonds - U.S. Political SubdiviSions 0Of SAtES............cccvuucriiieiiini it 535.000 535,000 535,000 535,000 (VN I (o} IO 0 0 .535,000 XXX
Bonds - U.S. Special Revenue and Special Assessment
57419P MD 8 |MARYLAND HOUSING CMNTY DEV (TAXABLE). | .. [ 05/08/2017. | REDEMPTION.........cccoovvvvvremmmmriivmnmnnriinns | 1,000,000 | ....... 1,000,000 | ....... 1,039,000 1,001,577 | e | eeeeeedlL5TT) | | eeeeeeeeee e BBTT) [ e | e 1,000,000 | oo [ v | coveeeeeiiisnnnn0 [ e 45,009 | 09/01/2043.
658207 PA 7 |NORTH CAROLINA HOUSING FIN AGY .1 10/02/2017. | VARIOUS
(TAXABLE) ..35,000 KUT0 1 V[ TN PO DN (01 DS BN 35,000 | oo | oo | oo U 1,440 | 01/01/2029.
92812Q W8 6 |VIRGINIA HOUSING DEV AUTH (TAXABLE)........ .. 1 03/01/2017. 1,000,000 | ......1,000,000 | ..........995,000 | .............. 996,276 | ..ovvveeerrcernr | o, (-3 T T I 51 .996,327 3,673 3673 | ... 26,410 | 03/01/2028.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENS............ uvrsivrsinssisssssnsssssssssssssssssssssssssssssssssssssssssssess | 2,035,000 | ...... 2,035,000 | ..... 2,069,035 | ..oooee 2,032,853 | oo [ (R0 — 0 s 1,526) [ covrrrsrns0 [ s 2,031,327 0 3,673 3,673 | e 72,859 | XXX
Bonds - Industrial and Miscellaneous
00256@ AB 5 |AARON'SINC SRNOTE-P... . | 04/14/2017. | SINKING FUND REDEMPTION 600,000 600,000 .600,000 04/14/2021.
124857 AK 9 [CBS CORP SR UNSCD -1 07/05/2017. | US BANCORP INVESTMENTS INC. 3,077,880 | .ooooo. 3,075,156 | vovvvereeccccccees | ceeeecnn (61— 08/15/2044.
12692@ AA 4 |CVSRHOLDCO LLC SR SCD -P.....ccccvvermrrirrnnens .. | 03/31/2017. | VARIOUS 83,675 03/31/2037.
12803P AB 4 |CAJUN GLOBAL LLC SER 2017-1A CLS A2 144A| .. | 11/20/2017. | SINKING FUND REDEMPTION....ccoooovceee | | 45000 | v 45000 | oo 850 | oo 170 | oo, 08/20/2047.
19260M AA 4 |COINSTAR FUNDING LLC SER 2017-1A A2 144A| .. | 10/25/2017. | VARIOUS .10, . 04/25/2047.
231021 AQ 9 |CUMMINS INC SRUNSCD.....ccoccoommvsvmrrrrsivinens - | 08/23/2017. | MARKETAXESS CORP...ovvovvvsvvesvens | ] 2,328,860 | .......2,000,000 | ....... 1,957,380 | oo 1,959,593 | vvvvvrrervrnnes | coivrnniens 485 | oo | cererirrerser B85 | e | v 1,960,078 | v [ o 368,782 10/01/2043.
25179M AN 3 | DEVON ENERGY CORPORATION SR UNSCD... | .. | 10/02/2017.| UBS FINANCIAL SERVICES INC 3,168,540 | .......... 3,161,993 | coovoereceecs | e (VL) ) — ...(131,365) | .....(131,365) | .....126,271 | 05/15/2042.
26208L AB 4 |DRIVEN BRANDS FDG SER 16-1A CL A2 144A...| .. | 10/20/2017. | SINKING FUND REDEMPTION.... 19, 19,931 | oo | e 89 | oo B9 i L 20,000 | e i (VR 766 | 07/20/2046.
26860# AA 8 |EIFPIOPICOLLC SRSCD P....covvvvvveverrerrrsinns .| 04/28/2017. | SINKING FUND REDEMPTION....cccocoees | | eppee | 62,465 | oo 62,465 62,465 | oo o i 0 i 62865 | e i 0 1,320 | 12/31/2041.
34417M AB 3 |FOCUS BRANDS FDG SER 2017-1A A2ll 144A... | .. | 10/30/2017. | VARIOUS 5.000 5,000 | covvveeerrreeereseneiens | eeveenrrensersnnes | erereeseeesserensenns | eveerrerssseeenes | evveeeneensesieens0 [ roveerecreesreenenee | eveveereernesend3,000 | sovvoeereereenees | ceeeeeeeseieeee | eveereieneriesss0 | eovvreenens 112 | 04/30/2047.
41810 AB 0 [HANNON ARMSTRONG SUS YLD 15-1B . | 10/20/2017. | VARIOUS
SUBRD-P | 128,988 | .. 128,988 | ........ 128,988 0412012034,
47760Q AB 9 |JIMMY JOHNS FDG LLC SER2017-1A CLS A2II. |.. | 10/30/2017. | SINKING FUND REDEMPTION............... 5.000 5000 5,000 | eveeeeeeeereeereeeeenne | eveereesereenncenne | orereessesseenenens | eveeenreesrensnees | evesereesnesnienn0 | eveeeeirerceseeens | eveeeeieseensen 5,000 | oo | oo 07/30/2047.
87244B AA 6 |TGIF FDG SER 17-1A CL A2 SR SECD 144A....... .| 10/30/2017. | VARIOUS ...30,000 04/30/2047.
87342R AC 8 |TACOBELL 2016-1A CL A23 SR SECD 144A...... |.. | 11/25/2017. | VARIOUS R 30,000 05/25/2048.
90131H AB 1 [21ST CENTURY FOX AMERICA SR UNSCD. .| 07/11/2017. | BARCLAYS CAPITAL INC....ovooevviverseeene | 3,418,950 | ....... 3,000,000 302,965 10/01/2043.
920355 AJ 3 |VALSPAR CORP SRUNSCD......occoccommriivvrrriees - | 06/02/2017. | FREE DELIVER oo | 2,858,250 | ... 3,000,000 | ... 3,013,320 | ..........3,012,908 ...(154,555) | ......(154,555) | .......66,000 | 02/01/2045.
00507U AU 5 |ACTAVIS FUNDING SCS SR UNSCD... 05/30/2017. | TENDER.........orsmmmrviannnnvissssenisssssnsssns [ 2,137,748 | ... 1,997,000 | ....... 1,986,556 | ........... 1,986,862 | ....oovveeverccens | e T2 | oo |12 | | 0000 1,986,933 | oo | 150,815 | ....... 150,815 | ....... 67,192 | 03/15/2045.
3899999. Total - Bonds - Industrial and MISCEHIANEOUS.................ccvuvriiiriiiiniiiiins i | 17,963,676 | ..... 17,017,128 | ..... 17,346,229 | ........17,109,692 | ...coocvvveie0 | oo (3,950) | o0 | e (3,950) | o0 | 017,329,560 | ...o...... 0 | o 634,116 | ....... 634,116 | ..... 632,771 XXX
8399997. Total = BONAS = PAM 4........ooooiiiiiiiis s et s | 25233676 | ... 24287128 | ... 20,764,338 | ........24,213,407 | ....ccoco0 | ... 158,662 | oo | 158,662 | o0 ] 024,595,887 | .ovovveen 0] 637,789 | ....... 637,789 | ..... 733,985 XXX
8399998. Total - Bonds - Summary Hem from Part 5...........ccccceiiiiiiiiiiiiiiiiiins i | 3,762,883 | ....... 2,502,000 3,298,387 | ..ovvviereiienriisnniis | e | e (15,810) .]....(780,576) | ...... (780,576) | ..1,438,612 XXX
8399999. Total - Bonds e | 28,996,559 | ... 26,789,128 | ..... 24,062,725 | ......... 24,213,407 | oo 0] . 142,852 . ..(142,787) | ...... (142,787) | ..2,172,597 XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS............covvumrriiiiininiiiiins s ssssssssssssnnes | 28,996,559 XXX | 24,062,725 | ......... 24213407 | covvvvvee 0 .. 142,852 | oo 0 L(142787) | ... (142,787) | ..2,172,597 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

2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | in B./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | BJ/A.C.V. | Disposal | on Disposal | Disposal Year Dividends
Bonds - Industrial and Miscellaneous
481165 AH 1 |JOY GLOBAL INC SR UNSCD........ccc..... | . | 05/03/2017 | ROBERT W BAIRD & COMPANY INC..... 12/11/2017 | CALL at 150.3950......c0coveviriiiicriniris 2,502,000 | ......... 3,298,387 | ......... 3,762,883 | ......... 3,282,576 | ..ovvvverieiinne | e (15,810) ...(780,576) | ...(780,576) | 1,438,612 | ..... 79,656
3899999. Total - BoNds = INAUSHTIAl AN MISCEIBNEOUS. ... .cv..reeeieeiisieiiis oottt it ess st 8 £ 2,502,000 | ......... 3,298,387 | .........3,762,883 | ......... 3,282,576 | ..coovvicii 0 [ e (15,810) ...(780,576) | ...(780,576) | 1,438,612 | ..... 79,656
8399998. TO1AI = BOMAS. .ttt f e E R E R E LR 2,502,000 | ......... 3,298,387 | .........3,762,883 | ......... 3,282,576 | .ovvovienen0 | i (15,810) ...(780,576) | ...(780,576) | 1,438,612 |..... 79,656
9999999. Total - Bonds, Preferred and COMMON SOCKS...........ccriiiiiiiies ittt es s bbbkt sinniies | eeiineins 3,298,387 | .........3,762,883 | ......... 3,282,576 | ..coovrvrein0 | e (15,810) ...(780,576) | ...(780,576) | 1,438,612 |..... 79,656
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Sch.D -Pt. 6 -Sn. 1
NONE

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

Sch. DA - Pt. 1
NONE

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

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25



Annual Statement for the year 2017 of the

Family Heritage Life Insurance Company of America

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
PNC - Checking. Cleveland, OH............coovviriririisse s [ crveinns 8,140 | XXX
City National Bank - Checking Frankfort, KY .......oouccceeesssssseses st sssens | enssenns 218,302 | XXX
Wells Fargo Bank, N.A. - DDA & Cont. Disb. ClEVEIaNd, OH.......vviieirieiecse s enssssensensns | ressenns (4,194,207) | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 (3,967,765) | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 (3,967,765) | XXX
0499999. Cash in Company's Office. XXX | XXX XXX XXX s 5,400 | XXX
0599999. Total Cash XXX XXX 0 0 (3,962,365) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January (2,285,787) | 4. April (4,328,606) | 7. July. (4,480,558) | 10. October. (4,210,697)

2. February. (11,390,616) | 5. May. (4,473,444) | 8. August (4,508,010) | 11. November, (4,158,890)

3. March (6,059,044) | 6. June (5,936,429) | 9. September. (5,166,016) | 12. December (3,962,365)

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

XA

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
Sweep Accounts
WElIS FAIGO - SIAGECOACH SWEEP PTEMEITEA. ...v.c.vvrrrrseveveresssseveeessssesseessssesseessseseeess s s5e 1551551111 S8t 120222017 oo | e 0.150 | 1202612017 cccove| |, 12,110,578 300 | ... 9,052
8499999, TOMAI SWEED ACCOUNES....vvvvvvvvssssieeriessssisssssssss s34 14880001841 LR sssssssssssssnsnns | 12,110,578 300 |..... 9,052
Exempt Money Market Mutual Funds as Identified by the SVO
665279 87 3 |MFB NORTHN INSTL FDS TREAS PORTFOLIO PREMIER CL......ouuuuurrrrereceessussasaresesesesesssessssesssssssssssssssssaseessesessesssssesssssasssesesssssssssssesesssssesssssasss | ssesesssssessssssssasiesssssessesssssssssnesssssessesns 121222017 1120 | s | o F R 2% S O 18,942
69351 15 7 | PNC GOVEINMENE MONEY MAIKE (CIASS 1)........creeerereeeeeeeeeeesseesseeessesesssesesssssssssssssssesssssss st 12122/2017....... . 3360 | oo | 68,328 |........ 100
8599999. Total - Exempt Money Market Mutual Funds as Identified DY the SVO..............viii b S48 s LA 080 LSS | 480,071 | ........... 0. 19,042
............................................ 12,590,649 300 | .. 28,094

8899999. Total - Cash Equivalents
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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........ccccomiinriincriineniand
2. Alaska
3. Arizona..
4. Arkansas... . | AR POLICYHOLDERS & CREDITORS AR 23-63-206. 302,455 414,786
5. California...
6. Colorado
7. Connecticu
8. Delaware
9. District of Columbi
10.  Florida POLICYHOLDERS & CREDITORS FL 624.411 311,177 380,549
11, GEOgia. e
12.  Hawaii HI
13.  Idaho. D]..
14.  lllinois Il
15, Indiana..
16.  lowa
17.  Kansas
18.  Kentucky.
19.  Louisiana...
20. Maine
21.  Maryland
22.  Massachusetts . MA POLICYHOLDERS MA TITLE XXII CH 175 SEC 151 102,109 122,399
23.  Michigan MI..
24.  Minnesota M
25.  Mississippi MS|..
26.  Missouri
27.  Montana....
28. Nebraska
29.  Nevada NV POLICYHOLDERS NV 682B.015. 131,483 170,654
30.  New Hampshire.
31, New Jersey....
32. NM POLICYHOLDERS & CREDITORS NM 59A-5-19 204,863 203,298
33.
34 NC POLICYHOLDERS NC SEC 58-5-35, 58-5-50 408,435 489,594
35.  North Dakota. .
36.  Ohio... POLICYHOLDERS OH 3907.07. 2,093,900 2,468,170
37.  Oklahoma..
38.  Oregon.
39.  Pennsylvania.
40.  Rhode Island. .
41.  South Carolina.........cccooouruunenecad SC..
42, South Dakota SD
43, Tennessee...........oomririienns TN |.
44, Texas.
45, Utah..
46.  Vermont.
47.  Virginia,
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51. Wyoming... .
52.  American Samoa.........c..ccocveue AS | ..
53.  Guam GU|..
54.  Puerto RiCO......cccomeruenrrircriinns PR|..
55.  US Virgin Islands..........ccccconernne. VI o
56.  Northern Mariana Islands..
57. SR
58.  Aggregate Alien and Other. XXX XXX 0 0 0 0
59.  Total XXX XXX 2,405,077 2,848,719 1,149,345 1,400,731
DETAILS OF WRITE-INS
BBOT. s | s
5B02. v | s
5803, i | i
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).........c.ccovervvviiennnieenes XXX XXX 0 0 0 0
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