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Annual Statement for the year 2018 ofthe Alliance Of Transylvanian Saxons

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. treaSUNY SECUMHES. .......c.cvevereevecveeieie ettt seessans | eeversinenns 5,003,679 | ............. 56 | oo, 5,003,679 | .ocvoeeierieeeeees | e 5,003,679 | ............. 54
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agenCies...........ccoeueurrerereverercrseesesessnins | eoenessssssesissssesiesins | seseniennd 0.0 [ oo | e | e (01 IO 0.0
1.22 Issued by U.S. government Sponsored agenCies..........cvvererereereerennens | vevrerenens 1,038,867 | ..oovvrvnee 12 | e 1,038,867 | ..oovoeeeereereirerireins [ cvevereieinenne 1,038,867 | ....coceuve 1.1
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMHES)......vvvvververirciieiiiiieiesieei e nssnssns | cosneesseesnees 296,596 | ...covcnened 0.3 [ oo 296,596 | ..vvurerreierierinnines | e 296,596 | ....coceenne 0.3
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............cccoeeverees | vevereereeees 502,973 | .cooovvenne. 0.6 | v 502,973 | .ooeerereineneineiiees | e 502,973 | .ot 05
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations..............cceceveevveriercrireieiesies | e 3,025,292 | ............. 34 | . 3,025,292 | ..o | e 3,025,292 | ............. 33
1.43 Revenue and assessment obligations...........ccocvvveenenrieiereeiennniiens | ovveiniens 8,583,235 | ............ 9.7 | o 8,583,235 | ..o | v 8,583,235 | ............. 9.3
1.44 Industrial development and similar obligations.............cco.eeveureneeneereernens | cevereereenees 619,069 | ...ccco..... 0.7 | e 619,089 | ..o | e 619,069 | ............. 0.7
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA
1.512 Issued or guaranteed by FNMA and FHLMC.
1513 AlLOtNET ...ttt
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........ccccccooee | vevrvervenennieneinnienns | vevneiennenn0.0 [ [ | e (0] IO 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LINE 1.5271........ccvrurimrnernncnnneensnsinsinsnns | seresensesssnssnssssssssnns | sesssensssens 0.0 [ e | v | e (0 I 0.0
1.523 Al Ot ...t essns | seeseissssssessssssenssseens | sebessssseens 0.0 [ e [ e | e 0 [ oo 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDTIA SECUMHES)......vvvveveeriesiesiese e nssnnns | ensssenes 47,739,796 | ........... 537 | . 47,739,796 | oo | cevverinnnns 47,739,796 | ........... 51.8
2.2 Unaffiliated non-U.S. securities (including Canada)............ccccveevereveerierienns | ovivivnnnns 7,566,899 | ............. 85 | s 7,566,899 |[...coeveireieevieien | e 7,566,899 | ............. 8.2
2.3 Affiliated SECUMHIES. .....v.veurercrircrierierierierierieniestssse s sesssnias | sesssesssssssessessessenns | sesessnsses 0.0 [ o [ | e (V1 I 0.0
3. Equity interests:
3.1 Investments in MULUEI fUNDS..........coueveerieriririiieeiisssssssessens | ereeseenenes 327,430 | .o 04 | e 327,430 | oo | e 327,430 | oo 0.4
3.2 Preferred stocks:
321 AFFIBEE. ..ottt | e | erbeesnnees 0.0 [ o [ e | e 0 [ oo 0.0
3.22 UNGFIIALEA. ......coooeeei sttt | seeseesseess s eessennss | eeveesineens 0.0 [ e [ e | e 0 [ oo 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 ASfIREE. ... v
3.32 Unaffiliated
3.4 Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
3.5 Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated.
4. Mortgage loans:
4.1 Construction and 1and development............cccevreeeneinsiennsnesnsenesssenes | eonsensensesssessesssnnes | eonnenrernss0000 | niieiieisieieneiesieinis [ e | e (01 IO 0.0
4.2 AGHCURUIAL. ... ieesessssssessssesssssssssessssssssessnnsnes | sesssssessnsssssessnnsensnns | sevessensnss020 [ tininrnniininsinniniinns [ e | coreesesssssneessssesseeens (U1 I 0.0
4.3 Single family residential Properties..........cccvvereevrieienneieessssessessesesennns | evnnensessessnsessessssnies | eonsenrersss0000 | rieiiiiieesieiieieies [ e | e (01 IO 0.0
4.4 Multifamily residential PrOPEMIES..........covrwrererrerrerenrerrerreneeneessesesnesseessssensnnens | seessssesssssssssessmnsnnsnne | sevreeeeenss020 [ oninrinsiisiinsinnnniinis [ e | covesessssssesssssesseeens (0] IO 0.0
4.5 COMMErCIal I08NS.......cvuniieieriniieieieessineinesesissisesesssssessseensssssesensesssessenens | senesessnesnensesssssnsnnes | seveesrneenes00 [ [ | s (V1 I 0.0
4.6 Mezzanine real estate [0aNS...........covveirrririrninerenenieeseseessesesssseesennes | snsenesennessssnsensennes | senernerernss0000 | viniisieienesiieieins [ e | e (0] IO 0.0
5. Real estate investments:
5.1 Property occupied bY COMPEANY........ccrvuriririninieieinireiseesesssseeeessssssesssssessssnes | seseesesssssssessessessssene | sesssseeseen (U0 I 7,950 | oo [ e 7,950 | .o 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........cccverrrrriieinierenreeeeiene | v | e 0.0 [ o | v | e (0] IO 0.0
5.3 Property held for sale (including §......... 0 property acquired in
SAtISTACHION OF AEDE)........cvvevecieee ettt snes | seresesssssesesessessesenns | sevensesinaad 0.0 [ eerieeeereeeereeieens | v iesnes | creernerese s
8. CONrACEI0ANS......cvieeeeiieeire et snsesssssstssesessssssssssssesssssnnsns | sessessessssssssnessesnsnns | seveeenennes 000 | riiieiininens 211,402 | oo | v
7. DEMVALIVES......oooviieciriecrecressisieesisssenesesssssssesenessesssenensensssssssnensesssssnensnsenss | anesnessensessnsssennensens | sevnenererss0000 | iovnereiesnseeinnns [ e | e
8. Receivables for SECUNHIES. .........uvruriiercireiireinereieeiseineeesseseisesessssssesssssssssssnens | snessssssessessessnessessens | sevmsenerness0000 | irtinriieiisineinensiinins [ e | oeessesessessssessssssea
9. Securities lending (Line 10, Asset Page reinvested collateral)... e XXX rereneen XXX
10. Cash, cash equivalents and short-term investments............ccccoceiviercevicievcsiens | e 12,012,963 | ........ 135 | ......... 15,014,321 | oo | e 15,014,321
11, Other INVESIE @SSES.........uivrireireiieseeee et eniens | ssessins 1,637,245 1,637,245 1,637,245
12. Total invested assets.. .88,894,728 ..92,115,438 ..92,115,438
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

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

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

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

Total foreign exchange change in book/adjusted carrying value:

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

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

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

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

10.1 Totals, Part 1, COIUMN 11

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

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

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

Other Long-Term Invested Assets

Book/adjusted carrying valug, DECEMDET 31 Of PHIOT YBAN..........civiieicieieieieeeee ettt bbbt s et s e bbb st s et s et en s sees 2,656,586
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........cvvereiireieeeieee ettt naen

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........ccvvereviiviieieiese et sae e 0

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

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

Unrealized valuation increase (decrease):

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

5.2 Totals, Part 3, COIUMN O.....c.ouiumiurririisieeiseesieseisee s st 0
Total gain (10ss) 0n diSPOSAlS, Part 3, COIUMN 19.......c.oiiiiiiiieiiicie ettt b bbbttt bbb bbb b s bt bbb b et et es st bbb es s ae s b snnebenas 164,795
Deduct amounts received on diSposals, Part 3, COIUMN 16...........ccviiueiiieiiiieieieeee ettt bbbttt s et bt et b bbb s st b et b st s st tans 1,182,788
Deduct amortization of premium AN ABPIECIALION. ..........ccvcueviiireeiiee ettt ettt bbb b b s bbb bbb ae bbb s st bbb es s e b bennebesn e 1,349

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...

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

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

10.2 Totals, Part 3, COIUMN T1.......ii bbb 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-819-10).........ccoueriiririiieiiiiieiesseie st 1,637,245

Deduct total nonadmitted amounts

Statement value at end of current period (LiNe 11 MINUS LINE 12).......c.ciiuiieiciiieie ettt st s b s bbb bbb bbbt ans 1,637,245

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying valug, DECEMDET 31 OF PrIOT YBAN........c.ciieicieieeietieteee ettt sttt bbbt s st e ettt s b s s s st ettt s bt en e seees 72,936,501
Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7..........ccuiiieicieeece ettt ettt bbb b bt et b s b b st bbb es s et a bt s et s st sans 5,879,456
ACCIUAD OF GISCOUNL........cooeiiiii bbb 15,666
Unrealized valuation increase (decrease):

A4 PArt 1, COIUMN T2,

4.2 Part2,Section 1, COIUMN 15 ...

4.3 Part2,SEction 2, COIUMN 3.ttt bbbttt bbb bbb bbb st bttt st et aetns (56,999)

44 Pt 4, COIUMN Tt isiseesss st eess s8R0 (61,626) (118,625)
Total gain (10sS) 0n disPosals, Part 4, COIUMN 19..........cciiiiieiiisieeiss ettt b bbb bbb s bbbk bbb sttt 336,745
Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........cceiiueieiiinieiciisie st b sttt st 3,653,286
Deduct amMOTHZAtION Of PIEMIUM..........cceiiieiicee ettt ettt b b e bt st b bRttt s b st et s st b e bbbt s e bt s s e bt bbb b s b et b st b ettt ss b b ne b s 190,998

Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COlUMN 5.
8.2 Part2, SEction 1, COIUMN 19, ...t s
8.3 Part2, SECtON 2, COIUMN 16.........riiiiriiriieiiri et
8.4 Partd, COlUMN 5. 0

Deduct current year's other-than-temporary impairment recognized:

9.1 P, COIUMN T4 oottt bbb st bbb e bbbttt

9.2 Part 2, SECHON 1, COIUMN 17 ...ttt bbbttt

9.3 Part 2, SECHION 2, COIUMN T4........ooiiiiiiiii ittt bbbt bbbt

9.4 Part 4, COIUMN 13 ettt bbb st s bbbt s bt b st bbbt 0

Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5R, Line 5R(2)... 39,060

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

75,244,520

Deduct total nonadmitted amounts.......

Statement value at end of current period (LINE 11 MINUS LINE 12).........vieiirieininrieieissiesissie st st ess st st ss st essssssessessasssessessesssssssssessnssnsnns 75,244,520
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SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States... ..5,003,679 .4,979,650 ..5,018,150 ..5,000,000
Governments (Including all obligations 2. Canada.......cccoevveeeieeeeeeees | s 296,596 | ..covoveeeeen 272,269 | oo, 267,029 | oo 300,000
guaranteed by governments) 3. Other COUNMES. .....vueveveiiiiies [ crreieiiiissiesisissiesiesissesesisnies | crosrsssessessssessesssssssessesssssssens | sressessssssessesssssssessessssansessnss | sosssssessessessssassesssassessesnsanss
4. Totals.....cccoeee.. 5,300,275 5,251,919 5,285,179 5,300,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOAIS. e iereeississiieiiesisnisniinns | eerissessssesissssssssssessenssnsssssens | enssessessensssssnssessanssnssessensenses | sressosssessessensonsessessansnssessans | sessessessanssnssessansansssssassensaness
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oeriireieisenieiininns | ceneeersnsinsisniennas 3,027,662 | ..oovoirinieninnns 3,181,007 | oo 3,055,385 | .o 3,000,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TOtalS..coooreeeercseresciessnrnenee | creveserrssneciens 10,741,774 | oo, 11,617,853 | oo 10,907,176 | .ooooovvrrnrcrcnnens 10,089,000
Industrial and Miscellaneous, 8. United States........ccccovverveves | coverereriereieins 47,739,796 | ..ooveeverrne. 52,754,306 | ..covverrrrinns 49,820,719 | cooovvvereren. 46,762,590
SVO Identified Funds, Bank Loans 9. Canada.....cccerreerrierreriees | e 2,136,195 | .oovvvercrreriins 2,455,570 | oo 2,208,290 | ..oooeverrrrirriiine 2,000,000
and Hybrid Securities (Unaffiliated) 10. Other Countries........ccovivieeres | coverireriersireranna. 5430,703 | oo 5743674 | oo 5,634,493 | oo 4,900,000
11, TotalS..oceeecrsccscriserinerines | rnreesenineneenes 55,306,695 | ...ocvverrerierinnns 60,953,550 | ...ccevirriiriinnis 57,663,502 | ..oocvrnririririnnn: 53,662,590
Parent, Subsidiaries and Affiliates 12, TOMAIS.....cvieiiiiiiiieiieiiieiieiees | etieieiesiessseesssissiesssssieseses | evessssssssessssssessessssessesnsesses | sesessesssssssessessssssessssssessesns | sssessssessesssssssessesssassessssnsns
13. Total Bonds.... 74,376,406 ....81,004,329 ....76,911,243 72,051,590
PREFERRED STOCKS 14. United States...
Industrial and Miscellaneous (Unaffiliated) 15. Canada............
16. Other Countries...
17. Totals.......c.......
Parent, Subsidiaries and Affiliates 18. Totals...
19. Total Preferred Stocks.. .0 .0 .0
COMMON STOCKS 20. United States........oocrveevernees | covrererinerinerincrinenens 868,114 | oo 868,114 | ..oveveeerrrirnns 583,598
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA. ..ot | e | et | bbbt
22. Other COUNMHES. ......veuureeurrerns | cererreesrisssenesssnmssssssssessnees | sresssessssssssssssssssssssssssssnne | sorsommsssssssssnssssssssnsassssssnees
23, TOtalS....cooeeereerrinssineriseiins | e 868,114 | ..o 868,114 | ..o 583,598
Parent, Subsidiaries and Affiliates 24, TOHAIS......oveecresecreseniinenrinsies | ceressiiesnsnenssssnnssnssnsssnees | sressssssssns e | srssnnne s nees
25. Total Common Stocks......... | ccccoceverrerennncnnnes 868,114 | ..covveee, 868,114 | c.ovevvvvvvv, 583,598
26. Total StOCKS...ucuurmmsmmresssmsssnns | covverereriensienereean 868,114 | ...ovvvevcerriscrin 868,114 | ..ovvvvveerrrncrinns 583,598
27. Total Bonds and Stocks...... | ...ccccccevveunnee. 75,244,520 | ..ocovvveernne 81,872,442 | ... 77,494,840

Slo4
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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 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

S0IS

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

.......... XXX
B I XXX
XXX
XXX
. XXX
[ XXX
A7 TOAIS ..ottt ensensens | entssensss st eneas (V] 1,987,324 | ... 1,040,338 | ..o {01 O [V )0, 0 T [ 3,027,662 |..coooveireririnne 37 | . 7,083,049 [ ..o 44 | 3,027,662 | ...oovovrireriirrinne 0

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

............... 4,105,922 |..................498,353 v 3,015,604 9,715,168 8| 18,499,516 v 9,715,168
......... e [ e | e 1,026,606 | .1,026,606 ..2,054,520 |... .1,026,606 |...

................... 498,353 | ...............1,594,685

............. 20,554,035

4,042,210
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
6.1 NAIC Tttt sttt sesnenes | sesssesssenssnessns 80,337 | corrrreienns 3,582,066 |....cccorvernnnn. 774,004 | ... 11,749,784 | ........... 10,521,159 56,607,715 | .oveoreereereereeennns 352 | s 25,840,084 | ....coooorrrenns 867,267

............... 3,352,167 | ..............2,617,640 | .............14,266,286 | ...............8,363,250 47,911,329 | .cvivrrriiernnnn29.8 | ... 27,040,070 | ..............1,659,274
600,000

592,914

Totals.. ..18,884,410 |........XXX. ...55,306, ...67. 105,711,959 |....

Hybrid Securities

90IS

10.1
10.2
10.3
10.4
10.5
10.6

10.7
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Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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

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 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
11. Total Bonds Current Year
............... 9,971,908 | ..............2,312,695 | .............13,344 470 | .............13,536,763 v D2,728,261 | ... rrrernennD 1,860,994 | ...................867,267
3,352,167 ...2,617,640 14,266,286 ....9,389,856 |. ...29,625,950 28,066,676 11,559,274

Ling 11.7258 % 0f COL 7..uvoveierccisse st ssiesnes

Total Bonds Prior Year

Totals
Ling 12.7.a5 @ % 0f COL 9....oovvivieiisisise s enes

............. 24,141,755
17,756,568

............. 34,257,412

..20,794,940 |.

........... 107,736,497
..... 46,842,005

................... 592,914

.600,000 |...

............. 41,898,323

Total Publicly Traded Bonds

Line 13.7 as a % of Col. 7....
Line 13.7 as a % of Line 11.7, Col. 7, Section 11.............cco........

............... 9,862,881
............... 3,352,167

............... 2,188,086
............... 2,617,640

............. 13,224,793
............. 13,229,684

............. 13,083,797
............... 8,867,184

............. 51,860,994
............. 28,066,676

............... 4,805,726

.................. 58

w80 |

Total Privately Placed Bonds

452,966
522,672

14.8 Line 14.7.a52 % Of COL 7..ovvvreoerieierrse e sees

14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11.......cccccovvrrrnen.

(@) Includes $.....2,426,540 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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

(¢) Includes§.......... 0 current year of bonds with 5GI designations, §.......... 0 prior year of bonds with 5* or 5GI designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" 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§.....7,977,804; NAIC2§.......... 0; NAIC3S.......... 0; NAIC4S.......... 0; NAIC5S........ NAICG§.......... 0.
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SCHEDULE D - PART 1A - SECTION 2

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

2 3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
1.1 Issuer Obligations
1.2 Residential Mortgage-Backed Securities
1.3 Commercial Mortgage-Backed Securities
1.4 Other Loan-Backed and Structured Securities.

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

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

80IS

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.1 Issuer Obligations
4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured SECUMHIES............vuerrrerrenrierneireinns [ eonmeisinsisnssisnssiisns | onesssessessessnsssesssssnenes
.............. 1,987,324

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

Non-Guaranteed
5.1 Issuer Obligations
5.2 Residential Mortgage-Backed Securities
5.3 Commercial Mortgage-Backed Securities
5.4 Other Loan-Backed and Structured Securities. . 619, . .08 |. . 08 .. . . .
5.5 TOIS. .overeerieuseesseessere sttt snsnenes | nnesesessssanes 500,604 | ..oooovrennns 4,105,922 594, . . .0

................. 500,604 | .............4,105,922

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

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

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

1 2 3 4 5 6 7 8 9 10 1 12
1Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed
. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO.........cccoccovivvvervenerniinnns | cerveinne ). 0.% I DO ). .% RN IS ). 0.% N IS XXX v e e XXX e [ e | cvenenesiessssensssensennsQ [ e 0.0
9.2 Bond Mutual Funds Identified by the SVO..........ccoeeverncrnineinnreiinis v XXX.svvererenens | seveneens XXXovereeneens | crenenenns XXXcveernenenes | coienenns XXXcveernnenes | ernenen s XXX | | onsrensnessenenessssnenensQ | onnnenesnssseennien 0.0
9.3 TOAIS..cveureeieieiseri it | s D0, SN PR D0, SR PO D 9,9, SO PO D0, SRR [RTTRIIRD 0,9, CORTRIYRY [RPTOPORRORPTRRTORRPOR | I VOTORRPORROOROPRPRORPOO 0 I UPPOPOTORRPOPTORTOOR 0.0
Bank Loans

10.1 Bank Loans - Issued
10.2 Bank Loans - Acquired
10.3 Totals

Total Bonds Current Year
11,1 ISSUET ODlIGAtONS.........cvvieececiieie e ssssnssntens | svsessesnns 13,562,424 | ........... 13,324,075
11.2 Residential Mortgage-Backed SeCUrties..........c.vvvvrrinreneiierneirnineenns
11.3 Commercial Mortgage-Backed Securities....
11.4 Other Loan-Backed and Structured Securities.

.............. 4,930,336

60IS

11.5 SVO Identified Funds..........coccovvrereinnnns

11.6 BaNK LOANS........cviviiieiiciecectee ettt

117 TO IS ..ot en 4,930,336 | ............27,610,756 | ...........22,926,620 | ....cccovrirrimrirriinen0 | eerenn82,354,211 | 1000 | ot XXX | e XXX e | e 79,927,671 | 2,426,540

11.8 Line 11.7.85 8 % 0f €Ol 7..u.riiieii et ess s snsssssensas | ersesssssssssassnssenes 16.5 | oo, (2 [ 6.0 [ o335 |78 |00 [ 1000 [t XXX | XXX | e XXX e L 3001 [, 2.9
Total Bonds Prior Year

12.1 IsSuer Obligations...........cccevvrierereiiereessieiee e sssssssssessenensens | ceennnnns 16,826,040 | ...........29,454,179 | ............16,868,578 | ............41,898,323 | ...........54,401,291 | ......... XKXoovervrverees | crrrreeee XXX s [ v e XK e | 000 199,448,411 | 0992 |00l 154,527,440 | . 4,920,971

12.2 Residential Mortgage-Backed Securities
12.3 Commercial Mortgage-Backed Securities
12.4 Other Loan-Backed and Structured Securities

12.5 SVO Identified FUNAS........ccovurrrierieieieresse s
12.6 Bank Loans
12.7 Totals

12.8 Line 12.7.85 8 % 0f €Ol 9....vvuveiiiieriesiisissse sttt ssssesssnssssssneas | ersessssssssanssssenes 10.5 |, 18.3 | 10.5 | 26.1

Total Publicly Traded Bonds
13.1 Issuer Obligations
13.2 Residential Mortgage-Backed Securities.
13.3 Commercial Mortgage-Backed Securities
13.4 Other Loan-Backed and Structured Securities
13.5 SVO Identified Funds
13.6 Bank Loans
13.7 TotalS....ocovvrerrerrrrrnen.
13.8 Line 13.7 as a % of Col. 7
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11

Total Privately Placed Bonds
14.1 Issuer Obligations
14.2 Residential Mortgage-Backed SECUMLIES...........ccevevreivreiieisiieienieiiens [ e | vevsesssssessessesssssssenes
14.3 Commercial Mortgage-Backed Securities....
14.4 Other Loan-Backed and Structured Securities. .
14.5 SVO Identified FUNAS........ccccvvrrrireieriieinrineinnnenesssesssnsssssssssneesens | snenened XK urveierneens | cvnrenee XXX e | ceveneie e XXX e
14.6 Bank Loans
14.7 Totals.....ccovvverrrrirernnn.
14.8 Line 14.7asa % of Col. 7.......ccoruuuuee.
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11

..124,610
.51

1,156,279 | ...
ATT
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

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

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

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

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

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

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

7. Deduct amortization Of PrEMIUM. ..ottt

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

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

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

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

................................................. 16,727,007 | coooeeevereeernrenreirerirnnenennennes 18,727,007 | ettt ressenes | seessesssse s s s s bR bbbt | eeRE bbbt
................................................. 23,102,968 | ...oooierrreireninrineiienieneennn23, 102,908 | Lo | bbb R | SH bbb
...................................................... 129,161 | oo T2,TBT | iries | bR | e
................................................................. 0

........................................................ 18,579 | oirriciierinrincrieninsieneeeneen T8DTD |t | et bbb | Seb bbb
................................................. 32,000,000 | ..ooovreerininnireninnineiiennnneene 32,000,000 | Lo | bR | Sh e
................................................................. 0 [ o | e | Seees Rt | SeebE e
................................................................. 0 | ettt | SeseRe R R f RS s e SeeS e S kR REeeeR e | £eE e R R R RS EeRe RS R e R e e r e | £et R iR Re et
................................................................. 0 ettt | Sh et DR E R E LA eEE A E R R E £ RE 8 | LhEEEEeEEE L L LR E LR LR EEE LR R E L E et | £hE LR AR
................................................... 7977805 | oo LITT805 | e |0 | 0
................................................................. 0 | ettt ettt | fE Rt Rt R R EE Rt eEE R R R R R senE i | CEEEEEeEE et LR R SeR R E e st | ShEenE R R
................................................... 7,977,805 | oo 977,808 | i | a0 | .0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si11, SI12, SI13, Si14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, December 31 Of PrOT YE&I...........ccveveveeeieeisee ettt ssanees

2. Cost of cash equIValENtS ACUITEA...........cceeiiciiiicieiece ettt b bbb s s

3. ACCIUAL Of ISCOUNT........veieieiiiiecic ettt bbb s bbbt bbbt ns

4. Unrealized valuation increase (decrease)

5. Total gain (I0SS) ON QISPOSAIS.........cvurererrirrierirrieiseisssisiseee st st s s s s s s ss st ss st sessentans

6. Deduct consideration received 0N dISPOSAIS...........ccccuiveriicrereiieisieee et

7. Deduct amortization Of PrEMIUM..........ccciiiiiieieicesce ettt bbbt b sae bbb s beeas

8. Total foreign exchange change in book/adjusted carrying ValUE.............ccoeuiveieurieiiciieieie e

9. Deduct current year's other-than-temporary impairment reCOgNIZE. .........curevrererrerririninseseeseee s seeeessesseeens

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

11. Deduct total NONadMItled @MOUNLS.........cveiiirieiciie ettt

........................................................... 2,764,256

......................................................... 25,469,895

QO

) Indicate the category of such investments, for example, joint ventures, transportation equipment:..............cccocvvee...
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SCHEDULE A - PART 1

103

Showing all Real Estate OWNED December 31 of Current Year
1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 11 12 13 14 15
Current Year's
Book/Adjusted Other-Than- Gross Income
Carrying Value Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,
Date Date of Last Amount of Less Fair Value Less Current Year's Impairment Change in B/A.C.V. Exchange Change | Interest Incurred and Expenses
Description of Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB.JA.CV on Encumbrances Incurred

Properties Occupied by the Reporting Entity - Administrative
Two-story Brick Office Building - HOMe OffiCe............owrvvumerveeinreeerriiesrsinereissseeeses [ cevreeeens Cleveland..........c.ooueveeecns OH..... 07/01/1973. | 07/01/1973. 71,550 0 6,000 16,788
Land - HOME OFfIC........urrerrerressssiissssrisssesessssssssssssssssnesssssssssssssssssssssssssssssssssseees | sesessnens Cleveland..........ccoosierennecne OH..... 07/01/1973. | 07/01/1973. 7,950 7,950 0
0299999. Properties Occupied by the Reporting Entity - Administrative 79,500 0 7,950 0 0 0 0 0 0 6,000 16,788
0399999. Total - Properties Occupied by the Reporting Entity 79,500 0 7,950 0 0 0 0 0 0 6,000 16,788
0699999. Totals 79,500 0 7,950 0 0 0 0 0 0 6,000 16,788
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Sch. A -Pt. 2
NONE

Sch. A -Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

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

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC
Desig-
nation
and Current
Admini- Current Year's| Year's Other-
strative Book/Adjusted Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Symbol /| Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
Market | 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 Indicator| Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion Recognized Other B./A.C.V. Income Investment | Ownership
Surplus Debentures - Unaffiliated
30251B  AB 4 |FMRLLC. ..ot siisesessssesesssssesinns | cevvenens MA...... FMR LLC 1FE...... 11/23/2009 506,600 612,530 | ..o 506,600 32,250
PRUDENTIAL INSURANCE COMPANY OF AMERICA
743917  AH 9 [(THE) e [ NJ....... The Prudential Insurance Company of Amer................. 1FE..... 11/07/2001 574,500 617,170 | ....cccceens 558,466 41,500
814120 AC 5 |SECURITY BENEFIT LIFE INSURANCE COMPANY.... [ ..cccvvee | vovrrreercrniieriiincniinns KS...... Security Benefit Life Insurance Company............ccc....... 2FE...... 03/28/2006 39,246 42,222 37,454 (95) 2,608
TEACHERS INSURANCE AND ANNUITY
878091 BC 0 [ASSOCIATIONOFAMER | | NY...... Teachers Insurance & Annuity Association................... 1FE...... 12/17/2009 534,725 650,815 | ..ooovvieres 534,725 34,250
2399999. Total - Surplus Debentures - Unaffiliated ..1,655,071 .1,922,737 1,637,245 0 (95) 0 0 0 110,608 XXX
4499999. Subtotal - Unaffiliated . ..1,655,071 | .. .1,922,737 1,637,245 0 (95) 0 0 0 110,608 | ... XXX
4899999, TOUAIS. ......ovoveiecieciieeciesieeee et ste s b s s s e st s e s e s e s s e s s sss b s st e st s s ee s s e es s e s s e s e b e e e e st e s ene s e s es s sae b et es s eantee | S4aebestieeasestese et e s e et s es s e e b et A A st et e RS e s s ee A e At ettt s e et et s At s es e sttt n e st st et saessensenantanties | eneerieres 1,655,071 | ............ 1,922,737 | .......... 1,637,245 0 (95) 0 0 0 110,608 | ..o 0 XXX

.03
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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

NONE
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SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| ~ Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature | Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interestand B/AC.V. Changein | Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) / Accretion | Recognized Other (9+10-11+12) B/ACYV on Disposal | Consideration Disposal Disposal Disposal Income
Surplus Debentures - Unaffiliated
Security Benefit Life
814120 AC 5 | SECURITY BENEFIT LIFE INSURANCE COMPANY KS.. | Insurance Company 03/28/2006. | 12/01/2018. 536,418 (1,254) (1,254) 535,164 595,688 60,523 60,523 43,769
2399999. Total - Surplus Debentures - Unaffiliated 536,418 0 (1,254) 0 0 (1,254) 0 535,164 | ......... 595,688 0 60,523 60,523 43,769
Any Other Class of Assets - Unaffiliated
309601 AA 0 | FARMERS INSURANCE EXCHANGE..........cccoommummrrveeinnnnnnens | CHE[ Farmers Insurance Exchange | 08/24/1994. | 12/10/2018. 482,828 0 482,828 587,100
4299999. Total - Any Other Class of Assets - Unaffiliated 482,828 0 0 0 0 0 0 482,828 587,100
4499999. Subtotal - Unaffiliated 1,019,246 0 (1,254) 0 0 (1,254) 0].....1,017,992 | ..... 1,182,788
4699999. Total 1,019,246 0 (1,254) 0 0 (1,254) 0].....1,017,992 | ... 1,182,788
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SCHEDULE D - PART 1

ng-Term BONDS Owned December 31 of Current Year

Showing all Lo
7

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
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U.S. Government - Issuer Obligations
912828 WL 0 |UNITED STATES TREASURY | ....... ‘ . | | ........... 1. . . 5,000,000 5,003,679 (8,851) | cevverurrrernrrennns | onerrensssninsssnins | cenens 1.500 | ...... 1.320 05/09/2017. | 05/31/2019.
0199999. U.S. Government - Issuer Obligation: 5,018,150 XXX . 5,000,000 5,003,679 0 (8,851) 0 0 XXX XXX XXX XXX
0599999, TOtal - U.S. GOVEIMIMENL. ....ovu.ieeiiiiesseeiesseseses et ssesss s sss ettt | ossnsssins 5,018,150 XXX | s ,979,650 5,000,000 5,003,679 0 (8,851) 0 0] XXX XXX XXX XXX
All Other Governments - Issuer Obligations
683078 FQ 7 | ONTARIO ELECTRICITY FINANCIAL CORP. | ....... ‘A| | ...... 1FE 267,029 | ..... 90.756 272,269 300,000 296,596 1,003 ..10.125 |...10.607 |AO...... | e 6,491 | ... 23,771 | 06/30/1992. | 10/15/2021.
0699999. All Other Governments - Issuer Obligation: 267,029 XXX 272,269 300,000 296,596 0 1,003 0 0] XXX XXX XXX [ o 6,491 | .o 23,771 XXX XXX
1099999. Total - All Other Governments. 267,029 XXX 272,269 300,000 296,596 0 1,003 0 0] XXX XXX XXX [ e 6,491 | .o 23,771 XXX XXX
U.S. Political Subdivisions of States, Territories & P: ions (Direct and Guaranteed) - Issuer Obligations
087347 2G4 | BETHLEHEM PA.......ciiiiiiiiriinieeeeesetesssiessssssessssessssesssssesssssssssssesssssssss | onees 2| 1FE 501,000 | ...106.083 530,415 500,000 500,724 (104) [ coorveerrerrrennns [ crveereineeeineennes | e 5.146 | ...... 5117 |MN...... 11/07/2014.| 11/01/2034.
206423 DP 7 | CONCORD N H SCH DIST......cooorrrummrrimmenesmensssessssssssssssesssssssssssssssssssssnns. | e 2| 1FE 486,425 |...103.993 519,965 500,000 489,660 220 [ e | e | e 6.000 | ...... 6.174 | AO...... 12/16/2010. | 10/15/2040.
300281  KF 8 | EVERGREEN PARK ILL......ooooouieriecesieeeceesssnseesseessnseessesssssseessessssssesssssssnns | oo 2| 1FE 548,570 |..111.917 559,585 500,000 539,613 (G TN DO BV 5.900 | ... 4551 |JD....... 01/25/2017. | 12/01/2049.
442331 3L 6 |HOUSTON TEX.....oicriueeriirimeesmersissesiisnsssssssssssesssssesssssssssssssessssesssssessessans | soveees 2| v 1FE 253,800 |...103.978 249,547 240,000 243,644 (2,882) | covvvvvrrrerrreeni [ e | e 6.319 | ... 4958 |MS...... 11/30/2010. | 03/01/2030.
442331 3M 4 |HOUSTON TEX.....ieriuuureemmeessmernsssesssssesssssssssssessssssesssssssssssssssesssnesssssessssnes | soseees 2| 1FE 274,950 | ...103.952 270,275 260,000 263,947 (3,123) | covvvvereerereenns | e [ e 6.319 | ... 4958 |MS...... 11/30/2010. | 03/01/2030.
483854 GN 9 |KANE COOK & DU PAGE CNTYS ILL CMNTY COLL.....cvvvumrermmcrerierrinseeenne | ceeeees 2 1FE 507,500 | ...105.333 526,665 500,000 502,973 (1,402) | covvvemrrereeeenns | oeeerenseerisseesin [ ceeend 6.000 | ...... 5.674 |JD....... . 11/19/2010. | 12/15/2035.
873465  YF 9 | TACOMA WASH. .....cooouiiiirisiiesisssisissssisssssesssesssssssssssssesssssesssessssssssssssssesssnes | onseee | oo | anseeens 12] 1FE ..104.911 524,555 500,000 487,100 271 | | | e 6.000 | ...... 6.217 | D.covve. | oo 2,500 | ovevvn 30,000 | 12/17/2010. | 12/01/2040.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation XXX 3,181,007 3,000,000 3,027,661 0 (11,794) 0 0 XXX XXX XXX .. 76,825 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 3,055,385 XXX . ..3,181,007 3,000,000 3,027,661 0 (11,794) 0 0] XXX XXX XXX | e 27,445 | oovece 176,825 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of A and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligati
007110 AD 1 | ADMINISTRATORS OF THE TULANE EDL FD LA R......covcvvurmerrirmererneeesneenes [ e 2| 1FE 495,250 |...105.982 529,910 500,000 495,789 (610 [ [OOSR IR VOO 5.250 5.307 03/18/2014. | 02/15/2048.
027650 DV 3 [AMERICAN MUN PWR OHIO INC REV.........cousrvimnrrinnrerinnesiisseseissseessssessnens | coveee | oo [ weveneeens 1| AFE | s 649,735 | ...143.939 719,695 500,000 626,628 (1,445) | oo [ e | e 7499 | ... 5.743 10/06/2011. | 02/15/2050.
088281  CV 0 | BEXAR CNTY TEX....oiiviimirreieriiiseriiineeesnessssesssssssssssesssesssssessssssssssssesssns | onnens | oo | coneeens 12 o 1FE ..503,885 | ...101.333 506,665 500,000 500,604 (1,282) | covvvenrvirereines | v [ e 5.755 | ... 5.481 11/19/2010. | 06/15/2040.
180848  HY 2 [ CLARK CONTY NEV....cooviicreeereiesirisseresseessessssssssssssssssssssssssssssssssssssssssssssns | aosene | oo [ wonneees 1.2 o 1FE ..506,250 | ...105.016 525,080 500,000 501,733 (1,071) | covvveerirveneies | v [ e 6.400 | ...... 6.155 11/18/2010. | 07/01/2026.
196632 LE 1 [ COLORADO SPRINGS COLO UTILS REV.......omervurrreireresierrisesssssesessenees | cevenns 2| e 1FE 471,250 |...104.347 521,735 500,000 475,910 284 | oo | e | e 5738 | ... 6.082 04/11/2011. | 11/15/2050.
392684 DU 7 | GREEN BAY WIS REDEV AUTH LEASE REV........coomevimmerenreernsrissessesssseesns | e 2 e 1FE 517,585 |...108.479 542,395 500,000 511,228 (V21072 ) IR DR IV 5.900 | ... 5.322 04/01/2014. | 06/01/2037.
422190 BQ 4 |HEALTH CARE AUTH FOR BAPTIST HEALTH ALA.......ccovmmerimnrrerecneiiecniins [ wvinee | oo [ oveeininne 1] 2FE | oo 481,250 |...108.283 541,415 500,000 483,527 293 | oo | e | e 5500 | ... 5.751 05/22/2014. | 11/15/2043.
57587A  EL 8 | MASSACHUSETTS ST HSG FIN AGY HSG REV.......coucvvvrervirreierniseesrines | coreees 2| 1FE 92,250 | ...101.095 90,986 90,000 91,537 (V1)) [ IR I 5.000 | ... 4.608 06/30/2013. | 12/01/2045.
59333N SW 4 | MIAMI-DADE CNTY FLA SPL OBLIG........coocoriemrvererrviesseesisseesseensssssssssssessenss | svieese | oo | cvversriensd | i 1FE . 131.776 658,880 500,000 639,676 (3,495) | covvvverrireeninns | v [ e 7.500 5.294 10/19/2015. | 04/01/2040.
626207  YM 0 | MUNICIPAL ELEC AUTH GA.......omiriiirrrernerisieeiiissesesssesesssssssssssesssssssssssssnns | e JOo I 1FE . ...109.756 547,682 499,000 537,734 (251) [ ooerernnenerneenns [ ceveneresneeeiennens | e 6.655 | ...... 6.127 10/05/2011. | 04/01/2057.
646108 PN 4 |NEW JERSEY ST HSG & MTG FIN AGY MULTI-FA.......comeerrvvieirnnrrerieissnnsenins | e 2| v 1FE 505,480 |...102.975 514,875 500,000 503,776 (1) ) [T IO I 5250 | ... 5.072 06/24/2014. | 11/01/2046.
646136 XR 7 |NEW JERSEY ST TRANSN TR FD AUTH......cceuvvirrerrniineeinissssessenesseessnnes | wovnnee | oo | oveeininns 1] 2FE | oo 547,870 |..122.413 612,065 500,000 543,079 (947) [ oo [ crrerenseeeineenins [ e 6.561 | ...... 5.858 05/28/2015. | 12/15/2040.
681663 CK 4 | OMAHA CONVENTION HOTEL CORP NEB REV........ccconmuevermerimerrinseessseresns | e 2 1FE 570,350 | ...106.481 532,405 500,000 526,665 (16,072) [ .ooovvernererneenns [ crvrseeeissenesinenens | v 7125 3.629 01/20/2012. | 08/01/2040.
744434  CW 9 | PUBLIC PWR GENERATION AGY NEB REV........ccooetvuummrrinnrresseeessssriinsseens | wovinee | oo [ oveeeennns 1] AFE | s 603,280 | ...130.612 653,060 500,000 592,497 (P01 SO DO I 7.242 | ... 5.749 05/21/2015. | 01/01/2041.
744438 AR 9 |PUBLIC FIN AUTH WIS PKG REV. 2| v 1FE 498,125 |...102.231 511,155 500,000 498,353 31 5.023 11/18/2014. | 11/01/2044.
793323 LW 4 | STPETERSBURG FLA PUB UTIL REV......cconmeivienirineriinieresessesssssieesiins | eoveens | oo | coveeens 1.2 o 1= [P 503,510 |...106.575 532,875 500,000 501,417 (TA4) [ oo | e | 00006600 | .. 6.426 12/08/2010. | 10/01/2040.
880591 CK 6 | TENNESSEE VALLEY AUTHORITY....ooouerrummerermeeeseenssneesssssesssssesssssssssses | ennnee | oo | soveeesnnnee | ooeevnenes L [ 1,057,500 |...131.480 | ....cccoeernr 1,314,800 1,000,000 1,038,867 (1,308) 5.625 06/15/2009. | 04/01/2036.
914115 ZP 8 |UNIVERSITY CENT ARK REV. 2| e 1FE 497,500 |...103.006 515,030 500,000 497,867 39 ) 5.733 01/22/2014. | 09/01/2043.
927688 FZ 9 | VIRGIN ISLANDS WTR & PWR AUTH ELEC SYS R.....cooiimmiiiinsiisseeiisssnenins | coviane | oo | ossivennas 1] 1513 [P 576,330 | ...113.056 565,280 500,000 555,818 (1,979) | oo [ [ 6.850 | ...... 5.790 10/24/2011. | 07/01/2035.
2599999. U.S. Special Revenue & A 1t Obligations - Issuer OBlIGAtONS............cviwwireesireereriessssiisssree e sesseesesresssnesens | aeveeseeee 10,274,676 XXX | e 10,935,988 | ......... 9,589,000 [ ...ccooeerne 10,122,705 0 (33,131) 0 0] XXX XXX XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of A and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
651779 BZ 2 | NEWPORT BEACH CALIF CTFS PARTN [ LT ] e AFE] 632,500 | 136373 | 681,865 | 500,000 | 619,069 | (2919)] [...7.168 | ....5.299 [ 8o ] 17,920 [ o 35,840 | 07/20/2015. | 07/01/2040.
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2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities 632,500 XXX 681,865 500,000 619,069 0 (2,919) 0 0 XXX XXX XXX [ 17,920 | ........... 35,840 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations.........c....errersreeeissresnssssesssssssssssessssesssssessssseessssssssnes | cosseseesaas 10,907,176 XXX [ e 11,617,853 | .o 10,089,000 | .....cccoeee 10,741,774 0 (36,050) 0 0] XXX XXX XXX [ e 179,744 | ......... 632,732 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation
001055  AD 4 [ AFLAC INC...oouiiriiieticiiisesciseeessss ettt sssssesssssessssssssssness | eees ..130.152 650,760 500,000 507,206 (1K) | [T IO N 6.900 | ...... 6.770 01/13/2010. | 12/17/2039.
00287Y  AS 8 | ABBVIE INC.....cooovirrerrriieririsnriinsenesensssesssiessssssssenssssssssssssssssesssssesssnnenss | coneees | oo | ceveen 2 | cii2FE [ ... 556,840 | ... 91.057 455,285 500,000 555,409 (1,204) | covvvoerveernines | v | e 4.700 |...... 4.008 10/16/2017.| 05/14/2045.
00817Y  AG 3 | AETNAINC....crvimretiereiieesrissessssesesssesssssssssssesssssssessssesssssessssssesssssssssssnssssss | sveeees ...120.949 604,745 500,000 489,440 263 | oo | e | e 6.750 | ...... 6.952 07/21/2008. | 12/15/2037.
012873 AK 1 | ENCANA CORP......cooiritieritiesissesessesssesssssss s s st ssssssssssssssssssnssssss | sonnees . 117.044 585,220 500,000 527,359 (1,310) | covvevmeeeerrereenes | veerrerseeeisseeeinns [ eeeens 7.375 | ... 6.731 07/14/2009. | 11/01/2031.
013716 AU 9 [ ALCAN INC....oumiiiireiiieiiie sttt essssssnns | soneees .. 121157 605,785 500,000 561,219 (2,710) | covvvrrereneeiiines | e [ e 6.125 | ...... 4.956 04/27/2016. | 12/15/2033.
020002 AU 5 | ALLSTATE CORP......ccecvutrrriiriiiinesessstesssisessssssessssesssssesssssessssesessssensses | e 2125 2FE | oo 507,625 |...104.000 520,000 500,000 505,557 (302) [ oourvermrrerrernns [ wrveerreisereieennes | e 6.500 | ...... 6.390 05/15/2007. | 05/15/2067.
0258M0 EG 0 | AMERICAN EXPRESS CREDIT CORP.........ccootvvuererrmcrminesninesssssenessssssssnees | nnees 2| 1FE 488,500 | ..... 98.015 490,075 500,000 489,314 814 | s [ e | e 2.700 |...... 3417 09/27/2018. | 03/03/2022.
03073E  AQ 8 | AMERISOURCEBERGEN CORP.......ccoovuerermrrisnerimmsesesssenssssssssssssssssesssnns | sveeens | oo | covenns 1.2 o {1 =3 [P 456,730 | ..... 85.665 428,325 500,000 457,170 B40 | oo [ s | e 4.300 |...... 4.854 05/15/2018. | 12/15/2047.
030955 AJ 7 |AMERITECH CAPITAL FUNDING CORPORATION.........covvveeummrmreicemnninenniiinn | ovneee | oo | cereveviiis | ceeee 2FE 530,575 |...106.979 534,895 500,000 515,922 (1,316) | covvveeererrrveiines [ e | e 6.875 | ...... 6.396 11/10/2009. | 10/15/2027.
031162 AY 6 [AMGEN INC.....oossirevveooeeseesseesessssssssssssssssssssesssssssssssssssssssesssssssssessssssss | s [ 1] 2FE | e 543,270 | ...127.539 637,695 500,000 530,477 (U431 ) [OOSR I 6.900 | ...... 6.349 05/27/2009. | 06/01/2038.
035229 DC 4 | ANHEUSER-BUSCH CO.....ceovurmrrimmriimmnrrisssesssessissessssssesssssssesssessssssessssees | e Clurne | 2FE 466,050 |...111.490 557,450 500,000 476,980 593 | ooorerrreeninnees | nseerenesnnnnennnees | oo 6.450 | ...... 6.892 09/10/2008. | 09/01/2037.
037389 AU 7 [AON CORP.......vitreriimereimesesssessssessssssssssssesss e ssss s sssssssssssessssssssssssssssnses | sonees [0} I I I 2FE 648,400 | ...116.662 583,310 500,000 638,898 (R R SURNNN DO IR 6.250 | ...... 4.275 09/08/2016. | 09/30/2040.
03746A AA 8 | APACHE FINANCE CANADA CORPORATION.......coveeuerermerernesresmesesssenssnns | eeveen | oo [ cevrssneeins | ceenns 2FE 629,925 | ...120.297 601,485 500,000 575,714 (4,816) | covvvoeoreerrvein [ e | e 7.750 | ...... 5.857 06/22/2010. | 12/15/2029.
038222 AG 0 | APPLIED MATERIALS INC......ocriiiiriririiirireniresisesissssssssessssessssessssssssssenes | sovnne | oo | servessnes 1 {113 I 617,105 |...118.115 590,575 500,000 594,242 (2,388) [ cvvovvvererrrrrienis | crerireriseienisenienes [ s 5850 | ... 4.507 06/22/2012.| 06/15/2041.
039483 AS 1 | ARCHER-DANIELS-MIDLAND COMPANY.........ovsrvvmmmrrermmeressesmiansssssnenessesness | e [ 1] TFE | oo 500,000 |...126.478 632,390 500,000 500,000 | vvvveerrmmrrrrennnns [ eerrnneennnesnnnennes | covserennisnnenennes | seesesessnssesssesns | o 7.000 | ... 6.999 09/24/2008. | 02/01/2031.
06849R  AC 6 [ BARRICK NORTH AMERICA FINANCE LLC........ovvoererieneriessrieessssseenienenns | cvvieee [o] I 1] 2FE 594,375 | ...122.486 612,430 500,000 567,712 (1,703) | covvevmerereeenne | reeeremseeeisseeeenn [ ceeens 7.500 6.291 11/03/2009. | 09/15/2038.
071813  BR 9 | BAXTER INTERNATIONAL INC......covvermervereerirereisseeesssesssssesssssseessssssssnsssnss | vneee | eo | coveeens 1.2 o 1FE]| ... 476,680 | ..... 95.936 479,680 500,000 477,020 340 | oo | e | e 1.700 3.552 12/13/2018. | 08/15/2021.
07284R  AA 0 [BAYLOR COLLEGE OF MEDICINE........c.cossereermrrernriirnereessseessnesesssssessnssinns | eovene | oo [ werenenens 11 TFE | oo 459,270 |...109.709 548,545 500,000 464,383 B0 [ cooorervveeennnens | ovveeeresiisnnnenenies | wevens 5259 | ... 5.776 08/26/2013. | 11/15/2046.
078167 BA 0 | VERIZON PENNSYLVANIA LLC.......ccoovrrrveiereicnriieniissnsissenesseesssssessessens | coveeee | oo | sevverneeenns | vevees 2FE 644,025 |...129.918 649,590 500,000 578,983 (3,837) | cevvvemrverereinns | e [ e 8.750 | ...... 6.859 03/21/2007. | 08/15/2031.
079860 AD 4 | BELLSOUTH CORPORATION.......cccrrurmmrrmmmserenmensssesnsssesssssssssssssesssssessssnns | wevnnee | oo | oneeesenns 1 e 2FE | e 551,875 |...109.367 546,835 500,000 531,709 (1,594) | covvvoreerncreines | e [ e 6.875 | ...... 6.151 09/08/2009. | 10/15/2031.
081331  AF 7 | BELVOIR LAND LLC.....ooourreerenerereisseseisseeesssesssssesssssssssssessssssensssssssssnsssss | oneeee | oo | seevesnneenes | sveees 1FE 443,250 |...102.158 510,790 500,000 452,966 585 | evorrereeeeninnees | oesreeeeeesnennenseens | cenees 5400 | ...... 6.095 06/24/2011. | 12/15/2047.
084664 BL 4 | BERKSHIRE HATHAWAY FINANCE CORP.......ccoovvmmmrermrrerinersissssessseeesssssens | s 502,815 |...119.162 595,810 500,000 502,086 ((CT0) ) TN NPT IO 5750 | ... 5.716 02/17/2010. | 01/15/2040.
09062X  AD 5 |BIOGEN INC......oosirvvvvvorieessicsiessesssissssssssssssssssssssssssssssssssssssssssssssssssssssssssssnns | anseees 588,760 |...102.967 514,835 500,000 586,842 (1,798) | covvveerverereines | vverrirersissnneen [ v 5.200 | ...... 4111 12/04/2017.| 09/15/2045.
097023  AD 7 | BOEING COMPANY (THE)........oiveeerreeeemseeissseesssesssisssesssessssssessssesssesssossssssness | ceinens 572,500 |...114.757 573,785 500,000 510,553 (3,499) | covvvververerenis | e [ e 8.750 | ...... 7.843 09/20/2001. | 08/15/2021.
12189T  AX 2 [BURLINGTON NORTHERN SANTA FE CORP.......c.coomvevvurmrrrerinsenesssesninenns | covenns 533,810 |...121.977 609,885 500,000 523,755 (0072 ) [T IO 6.200 | ...... 5.767 1171 04/20/2010. | 08/15/2036.
122014 AE 3 |BURLINGTON RESOURCES INC 621,775 | ...115.175 575,875 500,000 516,137 (5,086) | vvvveorveereeeies | ceemevieenerieeeeriins | et 9.125 | ...... 7.796 11,406 02/01/1999. | 10/01/2021.
125509  AG 4 | CIGNA CORPORATION.......cocovirrerritrerrisississssssssssessesssessesssesssssessssssssssssanses | sevenns 529,035 |..117.013 585,065 500,000 504,484 (907) [ cvvoeerrerrrrrirenis | cererrreirenienssessenes | s 8.300 | ...... 8.035 19,136 03/04/1994. | 01/15/2023.
126117  AE 0 [ CNA FINANCIAL CORPORATION.......ccovvermmrreimrimimriissenissesssssesssssessssssenssns | covenns e | e | 2FE 497,500 |...113.416 567,080 500,000 499,650 B8 [ ovrrrerervernnnens | rvsveensnesnnssennnens | e 7250 | ... 7.267 ..4,632 01/19/1994. | 11/15/2023.
136375 BE 1 [ CANADIAN NATIONAL RAILWAY CO.....corrrerrerrimerrimeeessseresssessssssesssssesesnns | ceveens [o] I 1] 1= [P 536,800 | ...129.819 649,095 500,000 523,872 (1,360) | cevvvvererrmeeesnns | rverremseerinseeeenn [ cenend 6.712 | ... 6.259 15,475 06/23/2009. | 07/15/2036.
165087 AL 1 [VERIZON VIRGINIA LLC.......oviomrrerrcriirecerissesrissseesssesessesssssssssesssessssssssssns | sevene | oo | eeseseeesns | ceenns 2FE 625,830 | ...125.256 626,280 500,000 557,793 [CT7: 4 ) ORI DU OO 8.375 | ... 6.839 10/27/2004. | 10/01/2029.
172062  AF 8 | CINCINNATI FINANCIAL CORPORATION........cosvvvermriermriersneesssseessenssssnsesnns | eevene | oo [ cevseseeeens | cvvnne 1FE 585,525 | ...120.505 602,525 500,000 552,648 (4,204) | coovvoooerrvviinn [ e | e 6.920 | ..... 5.469 05/02/2012. | 05/15/2028.
17275R  AD 4 | CISCO SYSTEMS INC......overrreurreereresiesiiieessisssresssenssssesssssessessssssssssssssnes | wvnnee | oo | coveeeveens 1] 1= [P 493,050 |...123.504 617,520 500,000 495,123 123 | i [ | s 5.900 | ...... 5.984 04/28/2009. | 02/15/2039.
172967  EP 2 [CITIGROUP INC......ooivveeererrcresiessiissessissesesssesssssssssssssssssssesssssssssssssssssssssns | sessnes | oo | svvssseeesnns | eovens 2FE 614,750 |...122.725 613,625 500,000 593,467 (2,757) | cevvveeeeerseeeennns | coveerenseeninsseeinns | eeeend 6.875 5.309 08/02/2013. | 03/05/2038.
20030N  AX 9 [ COMCAST CORP......corrvummeresmenesseesssssessssssesssssesssssssssssssssssesssssessssssssssnsses | cevsens 117434 587,170 500,000 579,772 (V274 ST DO I 6.400 5.094 06/25/2013. | 05/15/2038.
20825U AC 8 [ CONOCO GLOBAL FUNDING........cvvveeermmrrvreessnenssesssssesssssssssssssesssssesssesens | coveees ..130.337 651,685 500,000 488,856 505 | cooorereveeeieens | e | e 7250 | ... 7.524 11/05/2008. | 10/15/2031.
209111 ES 8 | CONSOLIDATED EDISON COMPANY OF NEW YORK........ccocvvvvuerrimnrreenreneens [ e .122.723 613,615 500,000 543,497 (1,309) | covvvvmreermereeins | v [ e 6.300 | ...... 5.545 06/14/2010. | 08/15/2037.
219350 AR 6 | CORNING INC.......ovvrveumreimmeresmenesiessisssssssssesssseessssssssssssssssssessssssssssesssssnnss | wenees ..112.647 563,235 500,000 566,849 (7,013) | covvveeeerrneeeenes | v [ cevens 7.250 | ...... 5.110 03/14/2012. | 08/15/2036.
254010  AE 1 | DIGNITY HEALTH.....oimiiruuueriimeeeseesessessssssssssssessssssssssesssssssssssssssssssssssssssss | sonees ...100.421 502,105 500,000 523,106 [(2S) | [T IR 5.267 | ...... 5.009 10/15/2014.| 11/01/2064.
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260543  BJ 1 | DOW CHEMICAL CO.....ccouumrerrmererrerrieeeisimeresseensssssssssesssssssessssesssssssssssnenss | coneeee | oo | seevesmeenns | sveees 2FE 520,500 | ...121.989 609,945 500,000 511,157 (G174 ) [T PRI 7.375 | ...... 7.077 [MN.cooo. [ covernnen 6,146 | ........... 36,875 | 07/25/2008. | 11/01/2029.
26078)  AF 7 | DOWDUPONT INC......orrvrmerermerisseerissessesssensssessssssessssssssssssessssessssssssssssnnes | onmeee | ao | coveeens 1,2 2FE ...104.031 520,155 500,000 519,412 (1)) [T IS I 5419 | ... 5.161 |MN...... 2,484 12/06/2018. | 11/15/2048.
26442C  AE 4 | DUKE ENERGY CAROLINAS LLC.......coovreurrrerrnrriessereisseeesssssssssssssssessssssenes | eevens | oo [ sevnsenens 1] 1FE ..121.949 609,745 500,000 518,178 [(GTOLG) ) ORI PO IO 6.050 | ...... 5.736 02/17/2010. | 04/15/2038.
277432 AB 6 | EASTMAN CHEMICAL COMPANY ........osmmriirrrerienreisesssisssessssseessesssssssssssnens | soeneee | oo | cvvvervensnes | avvees 2FE 500,000 |...114.386 571,930 500,000 500,000 | vvvveeermmrrrreeerns [ eersrneessnisineeees | coveeeessisnnnennes | e | e 7250 | ... 7.249 02/11/1999. | 01/15/2024.
29736R AC 4 [ESTEE LAUDER CO INC.....coouomervirreererriieniiisessiisesssesssssesssssesssssssesssnsens | eoveees | oo [ sevensenens 1] 1= [P 506,250 |...122.944 614,720 500,000 504,391 (130) [ voovrvermerrerriennns [ erveerreieeresinennes [ e 6.000 | ...... 5.921 09/15/2009. | 05/15/2037.
30161M  AG 8 | EXELON GENERATION CO LLC......coooireercreerenrimseresmenesseesssssssssssesssssenss | eonnee | oo | oneernenns 1 2FE | oo 520,815 |...104.393 521,965 500,000 515,159 (B62) [ .oouvermererreenns [ wrvmreeeisenessneenes | e 6.250 5.993 10/16/2009. | 10/01/2039.
316773  CH 1 | FIFTH THIRD BANCORP........ccoocurrreireeriieerisssssessesesssesssssssesssssssssesesssesssns | sonneee | oo | seeeeseeenes | aveees 2FE 514,075 |...132.855 664,275 500,000 509,653 (074} [FSSSTETII IURN 8.250 | ...... 8.051 04/02/2008. | 03/01/2038.
341081 FC 6 | FLORIDA POWER & LIGHT CO......commrivirriinreeierisnssisssesesssesssssssssesssenns | eovnene | oo | oeeeeennns 1 AFE | oo 500,890 |...121.840 609,200 500,000 500,696 (10 [T NPT I 5690 | ... 5.679 02/17/2010. | 03/01/2040.
36962G 4B 7 | GENERAL ELECTRIC CAPITAL CORPORATION........couvvvermermermmrnimerressnnennee | wevnee | oo [ oveeerinnes | e 2FE 664,350 | ...104.702 523,510 500,000 629,765 (B,776) | covvveervererriies | e [ e 6.875 | ...... 4.837 08/17/2012. | 01/10/2039.
375558  BA 0 | GILEAD SCIENCES INC.......cvvvevrmmrrrresmmnnerssssssnssssssssssessssssssssesssssssssssssssssnn | covnene | oo | aveeeees 12 o 1= [P 539,885 | ..... 96.298 481,490 500,000 538,845 (852) [ .oourvermarrerrernns [ wrverereisseresnenees | e 4.500 |..... 4.012 09/28/2017. | 02/01/2045.
38141E N4 7 | GOLDMAN SACHS GROUP INC.......covvveeeereceeeeesseeeesveeesssseeessiosssssnessonsssssnensen | evveees | oo | covseissnnne | evveee 1FE 535,765 | ..... 99.950 499,750 500,000 528,975 [CCI0L) ) PO PRI IO 5.500 | ...... 5.042 03/11/2013. | 03/15/2039.
384802 AB 0 |W W GRAINGERINC. 538,480 | ...102.877 514,385 500,000 537,800 (B80) | .vvvvvveeermreriies | cervvrieesseeneriiin | v 4.600 | ...... 4.123 02/14/2018. | 06/15/2045.
391210 AE 0 [ GREAT RIVER ENERGY.......ooimiriirrriereinenniieesrieesessssesessssesssseessssenses. | coveens 407,708 |...113.658 525,770 462,590 414,301 1,502 | oo | e | e 6.254 | ...... 8.305 04/17/2009. | 07/01/2038.
406216 AH 4 | HALLIBURTON COMPANY ......ooorirveumrreermernesnessssmessssneessssesssssessssssessssssssssns | seveeen | oo | wevssseesnn | eevees 2FE 591,250 |...110.370 551,850 500,000 510,825 (4,539) | covvveervernereins | e [ e 8.750 | ...... 7.625 10/16/2001. | 02/15/2021.
41652P AB 5 [HARTFORD HEALTHCARE CORP........cccoonmmrrerrmnrrimnereinssnesssesssssessssssssssssees | eenens | oo [ sevnsenens 1] {11 =3 [P 550,470 |...109.035 545,175 500,000 546,829 [ECIC]S) ) PO IO IO 5.746 | ... 5.083 12/03/2015. | 04/01/2044.
42307T  AG 3 | KRAFT HEINZ FOODS CO.....ovoomrrirerenncerisssiessseeesssessssessssssssssessssesssnssssnns | aevees | oo | weveneen T | i 2FE 490,000 |...113.997 569,985 500,000 494,517 249 | e | s | ! 6.750 | ...... 6.876 04/13/2006. | 03/15/2032.
428236 BR 3 |HPINC..oooiiieriicie et ss s sesssssnnes | aneeens OO I 2FE] .... 491,743 | ..... 99.579 497,895 500,000 493,080 138 | oo [ e | e 6.000 | ...... 6.114 07/10/2013. | 09/15/2041.
431116 AC 6 |HIGHMARK INC......coooieirririririicreieesnieessisnssesssessssesssssessesssssssssssssnes | coneeee | oo | sevveeneens 1] 2FE | oo 528,220 |...108.448 542,240 500,000 522,672 (88) [ ..oovvvenrrirrennns [ wrverreinsnreiinennns | e 6.125 | ...... 5.762 03/15/2012. | 05/15/2041.
437076 AS 1 |HOME DEPOT INC.....oooorveoeeeriesssiessesissesssesssssesssssssssssssssssssssssssesssssssssssanns | ansenes [ 1] {11 =3 [P 444375 | ..119.885 599,425 500,000 464,899 1,005 | cooorerrererrinnens | ceverneeeisnenrinees | oo 5.875 | ... 6.545 | JD....... ..1,224 07/12/2007. | 12/16/2036.
456866 AG 7 | INGERSOLL-RAND COMPANY.......ccoooumrrimmrremmeeesmsenssssssesssesssssssesesssessssseses | sneeens (0] [ I 2FE 604,680 |...113.104 565,520 500,000 515,384 (5,115) | cevvermeeeerneneenns | oveererneenisseeeins | eeeens 9.000 | ...... 7.681 |FA....... .17,000 10/18/2001. | 08/15/2021.
46625H HF 0 | JPMORGAN CHASE & CO........oorrvireiirnreiinsiissssisssesssssesssesssssssssssssssssnns | soeneee | oo | seevevenenes | aveees 1FE 612,699 |...122.240 611,200 500,000 587,950 (2,652) | covvvveereerrvviii [ e | e 6.400 | ...... 4.975 06/20/2012. | 05/15/2038.
500255 AN 4 | KOHL'S CORPORATION.......ccocermrrirrmrivimmrrismseessenssssessisssessessssessssesssssssssasns | e [ 1] 2FE | oo 460,825 |...104.999 524,995 500,000 478,075 936 | s | ceerrrennnneneneens | e 6.000 | ...... 6.480 05/02/2006. | 01/15/2033.
500472 AC 9 | KONINKLIJKE PHILIPS ELECTRONICS NV.......cvvevermrreireerismeessmensssesesseens | e Clurrne | 2FE 626,875 | ...130.069 650,345 500,000 584,389 (2847) | cevvvoereseeeiines | e | e 6.875 | ...... 5.446 03/28/2012. | 03/11/2038.
524908 R4 4 |LEHMAN BROTHERS HOLDINGS INC 498,750 | ....... 0.000 1 500,000 (1 (PSSRSO USROS SRR ISR 6.875 07/18/2007. | 07/17/2037.
534187  BA 6 |LINCOLN NATIONAL CORP........coosrriemmrermmmeessnsisisessssssssesssssessssssssssesssssssssss | e 640,535 |...125.877 629,385 500,000 638,979 (1,556) | ovvveervernriines | e [ e 7.000 | ... 4.893 07/23/2018. | 06/15/2040.
539830 AU 3 |LOCKHEED MARTIN CORP........ccostriirmrrmeimernismesrienrsssnsssssesssssessissessssnsssesss | e 584,560 | ...114.092 570,460 500,000 569,282 (1,976) | covvveervererrins | v [ oo 5.500 | ...... 4.472 05/17/2013. | 11/15/2039.
540424 AP 3 |LOEWS CORP.......cocrretmnimiersiisenesesssssesssssssssssssssssesssssesssssssssssssssssssssss | oneees 492,000 |..114.374 571,870 500,000 493,597 229 | e | e | e 6.000 | ...... 6.126 06/16/2010. | 02/01/2035.
548661 CL 9 |LOWE'S COMPANIES INC......covvoereveeeeeriessiiessseseesssssesssessssssessssssssssssssnnes. | sieees 509,531 |...112.952 564,760 500,000 506,708 (VAT | [OTIOR ITRRRIN 5.800 |...... 5.679 ...6,122 02/17/2010. | 10/15/2036.
54909W AB 4 |LOYOLA UNIVERSITY CHICAGO 469,360 | ..... 98.883 494,415 500,000 473,674 LY £ T [V IVORURTRRRRORR IO 4626 | ... 5.010 11,565 01/16/2014. | 07/01/2042.
56509T CJ 1 |WILLIAMS HOLDINGS OF DELAWARE INC.......coccommrrermmrermnrermneesssseessnenenns | coemeee | oo | cevvevenenes | avvees 2FE 300,000 | ...106.375 319,125 300,000 300,000 | vvvveeermrreriners [ eererneesesisinnnenns | e | e | e 8.720 | ... 8.720 08/05/1992. | 08/11/2022.
58013M EC 4 | MCDONALDS CORPORATION.........ccvuurmririmmireimmenessesssssessissessssssssssssssssness | nees [ 1] 2FE 520,325 |...116.950 584,750 500,000 514,136 (B97) [ oorvvrerrirennns [ ervrereineeeieennns | e 6.300 | ...... 6.046 04/29/2009. | 10/15/2037.
582839 AG 1 |MEAD JOHNSON NUTRITION CO......cvvrevrmrrirmerismeeeismenessessssssesssssesssssssesss | e Cluwn,2| v 1FE 514,385 | ...102.753 513,765 500,000 514,167 (VA1) | [T RN A 4.600 | ... 4.411 03/08/2018. | 06/01/2044.
59023V AA 8 | BANK OF AMERICA CORP........ccocommmrrirmrreisnrennseresssnssissessssssessssssssssssssnness | aeveees | oo | evvsneen T | v 2FE 505,850 | ...129.455 647,275 500,000 504,065 (LC1C) ) RO ISP IO 7.750 | ...... 7.669 05/09/2008. | 05/14/2038.
B59156R  AY 4 [METLIFE INC.....oooeriiiriiirneeiisseeisiessiisesssissseessssssssessssssessssssssssssssssssssssnses | cvssnns Joo I 1FE 522,500 |...117.732 588,660 500,000 517,532 (395) [ oo [ v [ e 5.875 | ... 5.597 05/25/2011. | 02/06/2041.
605417 BY 9 | MISSISSIPPI POWER CO.......oervvummrermmrreiiensiieriiisesssmesssssesssssesssssassessssessss | e [ 1] 2FE | oo 474,050 |..... 96.044 480,220 500,000 478,044 503 | cvvveererienniiiens | cevverenesiienssisenns | oo 4750 |..... 5.077 10/07/2013. | 10/15/2041.
611688 AA 0 | MONSANTO FINANCE CANADA CO.....ccoormrmimmrrimmereimmsresseessssseessissesssssssesss | e [o] I 1] e 2FE | oo 501,250 |..... 96.371 481,855 500,000 500,886 (1<) U [N IO 5.500 | ...... 5.484 06/15/2010. | 07/30/2035.
617482 V9 2 | MORGAN STANLEY......ccoouirrurrerrimerennsenessesssssssssssesesssssssssssssssssssssesssnnse | sonseee | oo | seevesnneenes | avvees 1FE 573,404 |..122.523 612,615 500,000 560,621 (1,244) | covvoorvseeeiinns | e [ e 6.375 | ...... 5.455 10/03/2012. | 07/24/2042.
637432 CT 0 |NATIONAL RURAL UTILITIES COOPERATIVE FIN.......coormmrrvrrmririmnmeeiisneeinnns | eorveee | oo [ verriinnns 11 {153 I 489,669 |..137.713 688,565 500,000 493,740 D151 I TR IR I 8.000 | ...... 8.157 04/14/2009. | 03/01/2032.
645767 AW 4 | VERIZON NEW JERSEY INC........osmmrirrvviriissensssissssssessssssssssessssssssssssssssssssnens | vvsens | oo | evevesssiins | onnee 2FE 557,300 | ...123.458 617,290 500,000 532,702 (1,957) | cevvvemrrvirneneines | cvvevvirsessisssneen [ cevens 7.850 | ... 6.981 08/06/2009. | 11/15/2029.
655664 AL 4 [NORDSTROM INC.......oooooireeeeieeeiesseciensiessseeeessseeessssesssssssssssesssssessssssssssnnsss | conenee | oo | ceveereen | oo 2FE ...108.098 540,490 500,000 500,696 (10 TSR IR I 7.000 |...... 6.987 02/13/2008. | 01/15/2038.
670346  AH 8 [NUCOR CORP.......coovvrirerirerrisnesrisssesissssssssssssssssssssssssssssssssssssssssssssesssnse | voneeee | oo | svevevnnens | avvees 2FE ..119.872 599,360 500,000 557,741 (1,719) | covverreeeirseeeinns | e | e 6.400 | ...... 5417 08/15/2013. | 12/01/2037.
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677052 AA 0 | OGLETHORPE POWER CORP..........coourrermrrirmeriimmesriismesessesssssessissesssssenssns | e ...110.451 552,255 500,000 516,184 [ECIE ) | (ORI IPORRRRRRRION IR 5.375 | ... 5127 [MN.ooo. [ covvrnens 4479 | .o 26,875 | 08/20/2013. | 11/01/2040.
67740Q AG 1 | OHIO NATIONAL FINANCIAL SERVICES.........cccmmereuererrimneresssenessesnessesssssees | onneee ...119.569 597,845 500,000 545,393 (2,500) | cvvvveevrerereeni [ ceennneeereeiinneens | e 6.625 5.596 10/19/2011.| 05/01/2031.
68389X  AE 5 | ORACLE CORP......coieitrrireriinsesesisessssssssisssesssssssssssssssssssssssesssssssssssssssss | sneeees ..124.635 623,175 500,000 521,902 (1T ) [P IR 6.500 | ...... 6.110 04/27/2009. | 04/15/2038.
69349L  AG 3 |PNCBANK NA......coooiiiteiiiie ittt sessssssnsss | coneees 2| v 1FE 483,975 | ..... 97.169 485,845 500,000 484,900 925 [ e [ e | e 2.700 | ...... 3.550 09/28/2018. | 11/01/2022.
693506 AQ 0 |PPG INDUSTRIES INC.......comsvrriuririeiriimenmeiensiiessissessssenesssessssssssssssesssnes | coneeee | oo | sevverneeenns | vevees 1FE 599,580 | ...112.036 560,180 500,000 512,675 (4,786) | ovvvoevrverrereeis | vverrirseriisssneen [ oo 9.000 | ...... 7.789 10/03/2001. | 05/01/2021.
694476  AA 0 | PACIFIC LIFE INSURANCE COMPANY.........cosmeremmemermererneerssssssssssesssssssssnes | wevnnee | oo | oneeerenns 1 2FE | oo 486,570 |...121.856 609,280 500,000 491,209 340 [ coovrerereernrens | e | e 6.600 | ...... 6.791 02/04/2010. | 09/15/2033.
717081 CY 7 |PFIZER INC ..o sesssessssessssssssssssessssssesssssssssssssssssesens | sovnnee | oo | soseeeesnns 1] {11 =3 [P 563,750 | ...138.238 691,190 500,000 545,487 (1,082) | covvvvereerseeeenns | veeererneerinseeeinns | eeeens 7.200 | ...... 6.392 05/27/2009. | 03/15/2039.
718154 CF 2 | ALTRIA GROUP INC......ossivitrriiririirneeissesisessisssssesssesessesssssessssssssssssssessnns | neees | | 2FE 531,700 |...118.514 592,570 500,000 510,753 (950) | ovvvvvevrrmrrrenes | eerrereeeseneneneien | o 7.750 | ...... 7.390 11/16/2001.| 01/15/2027.
743674  AY 9 | PROTECTIVE LIFE CORP.......ccovveirviirrreierniiessiesssissessssesssssesssssessssssenses | e (o] I 1] 2FE | oo 641,320 |..135.713 678,565 500,000 613,685 (2,551) | covvveerrnnerernenn [ e | ceeen 8.450 | ... 6.449 08/02/2012. | 10/15/2039.
751277 AR 5 | NESTLE PURINA PETCARE CO.......ocootiruurmrmirmenrimeerisnesessesssssesssssesssssseesss | e [0} IS I 1FE 430,908 |...118.181 472,724 400,000 405,044 (1,014) | covveoreenereines | v [ e 8.125 | ... 7.759 10/06/1993. | 02/01/2023.
78409V AB 0 | S&P GLOBAL INC.......ooeoeeeeeeeeeeseeeeeseeeeeeesseesssseeessssesssssseesessssssssssssssssssssssses | avveees | oo | evveennee] | v 1FE 471,935 | ...124.740 623,700 500,000 481,267 AT3 | s | ceeeeeeissseeeneee | e 6.550 | ...... 6.908 02/26/2008. | 11/15/2037.
822582 AD 4 | SHELL INTERNATIONAL FINANCE BV........cococmmeremmnriimmnreissseeensesesnsnssinseens | conneee | G v | s 1FE 631,510 | ...126.871 634,355 500,000 620,053 (3,640) | cvvvvvvvrerereii [ e | e 6.375 | ...... 4.534 04/07/2016. | 12/15/2038.
824348 AL 0 | SHERWIN-WILLIAMS COMPANY (THE).......ccoovoeiemreermmrremseeeeisnneeesensssssnnssesnnes | coveeee | oo | cvveeriennd | oo 2FE 555,000 | ...116.381 581,905 500,000 524,116 (V70 [T DRI Y 7.375 | ...... 6.596 05/08/2007. | 02/01/2027.
828807 CE 5 | SIMON PROPERTY GROUP LP.......oocovenrrrererreienrninensnissenessennssssessssssssssennes | coneeee | oo | veeeeen 12| i 1FE 512,985 |...127.478 637,390 500,000 509,661 (/1)) [T IR I 6.750 | ...... 6.579 03/10/2010. | 02/01/2040.
871829  BH 9 | SYSCO CORP......comsrrerrrirerrinsessisssesssessssssssssssssssssssssssssssssssssssssssssesssns | voneeee | oo | seeeeenn 1,2 | v 2FE| ... 500,660 | ..... 95.051 475,255 500,000 500,649 () ) [ IS 4450 | ... 4442 |MS...... ...6,551 03/16/2018. | 03/15/2048.
87612E AU 0 | TARGET CORP.....oovovueurriimerisseeesessisssessissesesssessssssssssssssssssssssssssssssssssns | soneees | oo | sevessneees 1] AFE | oo 493,750 |...129.237 646,185 500,000 495,730 104 | oo [ e | e 7.000 | ... 7.082 | W....... .16,139 09/25/2008. | 01/15/2038.
8BESC5  AF 1 [ TIMES MIITOr CO..uvvvuvrirrrircrieriseiseesesisesisesisessssees s esssesssssssessessssesssesssses. | coeres . 6 487,593 500,000 | cooorerrerererirerineninne | cerennienisnsnieninns | s | e | e | oo 6.610 06/14/2016. | 09/15/2027.
89352L AG 5 | TRANSCANADA PIPELINES LIMITED........ccoummririemrriimenesrecnesseesrienesssasenenss | e Cluirens 1] TFE | oo 532,285 |..121.765 608,825 500,000 517,253 (1,075) | covvveerverereiies | v [ oo 7.700 | ...... 7.224 08/14/2008. | 06/15/2029.
89420G AE 9 | TRAVELERS PROPERTY CASUALTY CORP.......coccvvmmrrermsceererrismsssrisssseesnse | onnene | oo | weeveineend | v 1FE 552,845 |...126.172 630,860 500,000 534,730 (1,560) | cevvvemreermereenns | reeeremseerinseeeen [ cenend 6.375 5.657 06/22/2010. | 03/15/2033.
898384 AA 0 | TRUSTEES OF UNION COLLEGE..........cooooommeeemneeereeseeeeseseeeesseeeesssneeeseessessenes | covenee | e | cereeread | e 1FE 516,450 |...112.822 564,110 500,000 514,354 (4(:))) [T ISR 5450 | ... 5.242 02/20/2014. | 11/15/2043.
90131H  AS 4 [21ST CENTURY FOX AMERICA INC......covouivirrrrirenierssssisssesesssesssesssssensses | wenene | oo [ vveeevienes | oo 2FE 566,004 | ...120.706 603,530 500,000 511,303 (2,104) | covvvveeerreeie [ e | e 8.875 | ... 8.242 11/20/1995. | 04/26/2023.
906548 CH 3 |UNION ELECTRIC CO....covvvrrvumrrirmreiicrniiesiisnessissesssesssssssssssssssssssesssnens | wevnnee | oo | coveevveens 1] TFE | oo 671,250 | ...149.401 747,005 500,000 623,222 [V T4 SN DRI IV 8.450 | ... 6.280 09/15/2009. | 03/15/2039.
913017 BK 4 |UNITED TECHNOLOGIES CORP........coocevurmerremereimsemesrmseressessssssesssssesssnssssens | coneeee | oo | seevernnen | v 2FE 586,710 |...113.949 569,745 500,000 584,753 (1,957) | covvvemereerseeeenns | vveeremseeninseeeenns [ eeeend 6.050 | ...... 4622 05/14/2018. | 06/01/2036.
91324P  AX 0 |UNITEDHEALTH GROUP INC.....covorrrrercerreseriesssisssesssssesssesssssssssssssssssssnss | avvves | oo | wvreeneen] | v 1FE 469,225 | ...127.819 639,095 500,000 479,479 LI I T IR IO 6.500 6.897 04/10/2008. | 06/15/2037.
918204 AT 5 | VF CORP.....eovveurcereritieeities ittt ssssss s sssssssssssenssns | soneees JO I 1FE 465,885 |...123.627 618,135 500,000 476,933 585 | covvoereeeriersriiens | eveveesnesiiienssiesnens | oo 6.450 | ...... 6.891 07/14/2008. | 11/01/2037.
929160 AG 4 | VULCAN MATERIALS CO.....ooverrviemrriimeneiensisesiisessissssssssesssssesssssessssssness | svvnnee | oo | coveesveens 1 522,375 |...117.076 585,380 500,000 515,017 [CC74°))) [T IR I 7.150 | ...... 6.864 02/06/2008. | 11/30/2037.
929903  AM 4 | WELLS FARGO BANK NA........oitveirmiieirimersisseessseessssssssissessssssssssssssssseess | nnees 532,445 | ..107.753 538,765 500,000 525,542 (1574 [ IR I 5.500 | ...... 5.042 07/23/2013. | 08/01/2035.
94973V BF 3 | ANTHEM INC.....oivvoeriieretsesessessisssssissesesssessssssssssssssssssssssssssssssssssssnssssnns | soneees | oo | sevessnnees 1 587,225 |...101.600 508,000 500,000 585,189 (1,938) | covvvvmrevrmeeesnns | rveeremeerisseesinns [ eeeens 5.100 | ...... 4015 | dJ........ 11,758 12/07/2017.| 01/15/2044.
960402 AS 4 |CBS CORP 541,500 | ...114.459 572,295 500,000 510,520 (1,832) | covvvveerririenns v | e 7.875 | ...... 7.334 13,125 10/05/2001. | 09/01/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: 57,663,502 XXX 60,953,550 53,662,590 55,306,696 0 [ (117,086) | ...ovovvrinnn (] I XXX XXX XXX 1.........851,902 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 57,663,502 XXX 60,953,550 53,662,590 55,306,696 0 [ (R - (0] XXX XXX XXX [ ovveeens 851,902 XXX XXX
Totals
7799999.  Total - ISSUET ODIGATIONS.......c.crveusrreesseeesseesesseessss e ssees st ettt nnns | sssnissaas 76,278,743 XXX [ 80,322,464 | ............. 71,551,590 | .ooccrrenn. FRNEYRKY A 0 [ (169,859) | ..ovvvuvrrernenend {0 P XXX XXX XXX | e 1,054,256 | ...... 4,212,900 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities 632,500 XXX 681,865 500,000 619,069 0 (2,919) 0 XXX XXX XXX | e 17,920 | ........... 35,840 XXX XXX
8399999, Grand Total = BONGS. .......ouuuuuireeuuireeseeiiisesiistressseses s s sttt sssnisnsssssssnsens | conessiienas 76,911,243 XXX ] 81,004,329 | .....c....... 72,051,590 | ....ccooeee. 74,376,406 | ...oovvvvvviri 0 [ (172,778) | oo (] XXX XXX XXX ] e 1,072,176 | ...... 4,248,740 XXX XXX
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Annual Statement for the year 2018 of the Alliance Of Transylvanian Saxons

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

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

NONE
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Annual Statement for the year 2018 of the Alliance Of Transylvanian Saxons

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
NAIC
Market
Current Year's Indicator
F Rate per Other-Than- and
or Share Used to Nonadmitted Unrealized Temporary Total Change in Total Foreign Admini
ei Book/Adjusted Obtain Fair Amount Received Declared but Valuation Increase Impairment B/A.C.V. Exchange Change | strative Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) in B./A.C.V. Symbol (a)| Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
026874 15 6 | AMERICAN INTERNATION GRP EQY WARRANT........ccoevrmmrrmerierisnisnnersnnenne | averenes 13.000 71 5.440 7 (165) (165) L | 09/10/2008.
026874 78 4 | AMERICAN INTERNATIONAL GROUP ORD 25.000 985 39.410 985 30,020 32 (504) (504) L | 07/02/2009.
149123 10 1 |CATERPILLAR ORD 500.000 63,535 | ....... 127.070 63,535 34,450 1,640 (15,255) (15,255) L | 08/19/2008.
166764 10 0 | CHEVRON ORD......cououuieimrirmeeessessissesssssssesesssessssssssssssssssasssssssessssssssssnnss | snesenns 500.000 54,395 108.790 54,395 30,720 2,240 (8,200) (8,200) L | 02/28/2005.
26441C 20 4 | DUKE ENERGY ORD.......coomivirriirieessesesisesssesssssssessessssssssssssssssesssessanes | coevenne . 870.000 75,081 75,081 41,399 3,162 1,905 1,905 L | 07/23/2003.
369604 10 3 | GENERAL ELECTRIC ORD........oommviviurreimrresnessisiesssiesssesssesessesssssesssssssseses | nneees B [ 1,000.000 7,570 28,700 10 480 (9,880) (9,880) L | 10/23/2003.
46625H 10 0 [ JPMORGAN CHASE ORD.......ccoruimmirimeresmenessesssssssisssesssssessssssssssssssiss | sosenee 1,624.000 | ...ocooireerrnnn 158,535 | 1irr97.620 | covovivirnns 158,535 75,588 4,028 (15,136) (15,136) L | 07/01/2004.
49456B 10 1 |KINDER MORGAN CL P ORD......ccocmmrrvummrrimmereimmeeessnesssssessissssssssssssssssssssnns | sevsnee 2,000.000 . . 30,760 26,220 1,450 (5,380) (5,380) L | 01/19/2016.
742718 10 9 |PROCTER & GAMBLE ORD..........ccooovmiriiinriiicniiicsiiissssiisssssessssssssisssssines | s 800.000 73,536 | .......... 91.920 73,536 7,939 2,273 32 32 L | 06/25/1991.
88579Y 10 1 | BM ORD.....iiiiririeiniiiisssiiissstiissstsassssssssssssssssssss s ssssssssssesssssssssssssseses | snnseees J 400.000 | ..oovvesiiiiiniinns 76,216 | ........ 190.540 76,216 31,308 2,176 (17,932) (17,932) L | 11/23/2005.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 540,684 XXX 540,684 306,344 10 17,481 (70,514) (70,514) 0 XXX XXX
Common Stocks - Mutual Funds
92204A 50 4 |VANGUARD HLTH CR IDX ETF....coviiierermeeiiienreissesrissesesssessssesssssssssssssessns | aseeenns ...160,600 160.600 .160,600 117,479 2,222 6,460 6,460 L | 08/24/2015.
92204A 70 2 | VANGUARD INFOTCH IDX ETF....ccovviuniiieeininiissssiisssnissssssessessssssssessssnssssssnees | sosveees ...166,830 | ........166.830 .166,830 159,775 7,056 7,056 L | 12/27/2018.
9299999. Total - Common Stocks - Mutual Funds 327,430 XXX 327,430 277,254 0 2,222 13,516 13,516 0 XXX XXX
9799999. Total - Common Stock 868,114 XXX 868,114 583,598 10 19,703 (56,999) (56,999) 0 XXX XXX
9899999. Total Common and Preferred Stock 868,114 XXX 868,114 583,598 10 19,703 (56,999) (56,999) 0 XXX XXX

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

.......... 0, the total $ value (included in Column 8) of all such issues §..........0.
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Annual Statement for the year 2018 of the Alliance Of Transylvanian Saxons

SCHEDULE D - PART 3

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

4

5

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. Political Subdivisions of States
442331 3L 6 |HOUSTON TEX 01/12/2018......... Unknown 246,526 240,000 5,519
442331 3M 4 |HOUSTON TEX 01/12/2018 Unknown 267,070 260,000 5,978
2499999. Total - Bonds - U.S. Political Subdivisions of States 513,596 500,000 11,497
Bonds - Industrial and Miscellaneous
0258M0 EG 0 |AMERICAN EXPRESS CREDIT CORP. 09/27/2018 BLAIR WILLIAM AND COMPANY. 488,500 500,000 1,050
03073E AQ 8 |AMERISOURCEBERGEN CORP 05/15/2018......... WILLIAM BLAIR & CO. 456,730 500,000 9,735
071813  BR 9 |BAXTER INTERNATIONAL INC 12/13/2018......... BLAIR WILLIAM AND COMPANY. 476,680 500,000 2,881
26078  AF 7 | DOWDUPONT INC 12/06/2018......... BLAIR WILLIAM AND COMPANY. 519,430 500,000 903
384802 AB 0 |WW GRAINGER INC 02/14/2018......... WILLIAM BLAIR & CO 538,480 500,000 3,897
534187  BA 6 |LINCOLN NATIONAL CORP. 07/23/2018......... BLAIR WILLIAM AND COMPANY. 640,535 500,000 3,889
582839 AG 1 |MEAD JOHNSON NUTRITION CO. 03/08/2018......... WILLIAM BLAIR & CO. 514,385 500,000 6,453
69349L  AG 3 |PNC BANKNA 09/28/2018......... WILLIAM BLAIR & CO. 483,975 500,000 5,663
871829 BH 9 |SYSCO CORP 03/16/2018......... WILLIAM BLAIR & CO 500,660 500,000 62
913017 BK 4 |UNITED TECHNOLOGIES CORP 05/14/2018......... BLAIR WILLIAM AND COMPANY. 586,710 500,000 13,865
3899999. Total - Bonds - Industrial and Miscellaneous. 5,206,085 5,000,000 48,396
8399997. Total - Bonds - Part 3 5,719,681 5,500,000 59,893
8399999. Total - Bonds 5,719,681 5,500,000 59,893
Common Stocks - Mutual Funds
92204A 70 2 | VANGUARD INFOTCH IDX ETF. 12/27/2018......... SIDCO/ITG INC 1,000.000 ...159,775 XXX
9299999. Total - Common Stocks - Mutual Funds 159,775 XXX 0
9799997. Total - Common Stocks - Part 3 159,775 XXX 0
9799999. Total - Common Stocks. 159,775 XXX 0
9899999. Total - Preferred and Common Stocks 159,775 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks. 5,879,456 XXX 59,893
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
o Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change in| Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment B/A.C.V. Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Political Subdivisions of States
442331 ST 2 |HOUSTON TEX [ - ] 01/1272018. | Unknown 513,596 500,000 528,750 513,779 (183) (183) 513,596 0] 11,497 | 03/01/2030.
2499999, Total - Bonds - U.S. Political Subdivisions of States 513,596 500,000 528 750 513,779 0 (183) 0 (183) 0 513,596 0 0 0].... 11,497 XXX
Bonds - U.S. Special R ue and Special A t
31340Y LT 4 |FHR 36 D- CMO/RMBS .| 05/01/2018. | Paydown 5 5 7 0 0 0 5 5 0 | 04/15/2020.
626207 YM 0 |MUNICIPAL ELEC AUTH G .1 04/01/2018. | Call @ 100.00..........crmrvvmrvrrrerrrererirrrins 1,000 1,000 1,089 1,078 0) 0) 1,078 (78) (78) 04/01/2057.
3199999. Total - Bonds - U.S. Special Revenue and Special A 1t 1,006 1,006 1,096 1,078 0 0 0 0 0 1,078 0 (73) (73) 0 XXX
Bonds - Industrial and Miscellaneous
25271C AL 6 | DIAMOND OFFSHORE DRILLING INC -] 03/07/2018. TWILLIAM BLAIR & CO...rcr v 241,650 300,000 296,040 296,457 15 15 296,472 | o | (54,822) | ..o (54,822) | ........ 6,840 | 10/15/2039.

vi3a

39121 AE 0 |GREATRIVER ENERGY. .. | .| 07/01/2018. | Paydown 37,410 37410 32,972 33,384 217 217 33,600 3,810 KX [ — 1,170 | 07/01/2038.
459200 AG 6 [INTERNATIONAL BUSINESS MACHINES .| 01/16/2018. | WILLIAM BLAIR & CO......overvvrreerreerrirneenne
CORPORAT 552,030 500,000 502,775 500,287 ) 7 500,280 | covvvrvrrrs | e 51,750 11/01/2019.

534187 AX 7 |LINCOLN NATIONAL CORP........ccocovvemmrrrrrrrrrrrrrnnens .. | 03/09/2018. | VARIOUS, 539.060 500,000 612,700 523,150 (2,779) (2,779) 520,370 | coveevrriees | e (20,370) | . 07/01/2019.
879240 AQ 2 |COMCAST CABLE COMMUNICATIONS LLC.. .. | 06/27/2018. | BLAIR WILLIAM AND COMPANY 366,900 300,000 324,426 304,098 (389) (389) 303,708 | .ooveverceerens | e 63,192 04/15/2022.
92976G  AJ 0 |WELLS FARGO BANK NA .. | .. 03/08/2018. | WILLIAM BLAIR & CO. 653,465 500,000 529.730 521,984 (109) (109) 521,875 | covvvvvveeeeessenes | o 131,590 01/15/2038.
94973V AH 0 |ANTHEM INC .| 07/09/2018. | BLAIR WILLIAM AND COMPANY............ 566.225 500,000 | ......... 437,000 458,927 681 681 459,608 | ..oovorocrrar | o 106,617 12/15/2034.
3899999. Total - Bonds - Industrial and MISCElIANEOUS........ccovvrsivrsierssinsiinssi et | 2,956,740 | ....... 2,637,410 | ....... 2,735,643 2,638,285 0 (2,372) 0 (2,372) 0 2,635,914 0]...281767 | ....... 281,767 | ... 145,973 XXX
8399997. Total - BONAS = PAMt 4.......oooooiiiciiiis s s s | 3471342 | ....... 3,138,416 | ....... 3,265,489 | ........... 3,153,143 0 (2,554) 0 (2,554) 0 3,150,588 0. 281,694 | ... 281,694 | ... 157,471 XXX
8399999. Ot - BONMS....vtcv vt s | 3,471,342 | ... 3,138,416 | ....... 3,265,489 | ..ovoocee. 3,153,143 0 (2,554) 0 (2,554) 0 3,150,588 0]...281,694 | ....... 281,694 | ....157,471 XXX
Common Stocks - Industrial and Miscellaneous

247361 70 2 |DELTAAIRLINES ORD...oocomoooooroerrrrrrrrro .| 03/16/2018. [WILLIAM BLAIR & CO.. 1. 2.963.000 0K | 126,490 | oo 165928 | ... (39,438) 126,490 XXX
493267 10 8 |KEYCORP ORD .| 03/15/2018. | WILLIAM BLAIR & CO.. Ao 1.120.000 XXX 402 22590 (22,188) 402 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous XXX 126892 | 188518 |, (61,626) 0 126,892 0 XXX
9799997. Total - Common Stocks - Part 4 XXX 126892 | 188518 | (61,626) 0 126,892 0 XXX
9799999. Total - Common Stocks XXX ] (61,626) | . 0 126,892 0 XXX
9899999. Total - Preferred and Common Stocks XXX s 126,892 [ 188,518 | ..o (61,626) 0 126,892 0 XXX
9999999, Total - Bonds, Preferred and Common Stocks. XXX |, 3,392,381 | .. 3,341,661 | ... (61,626) 0 3,277,481 0 XXX
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Sch.D -Pt. 5
NONE

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

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

E15, E16
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SCHEDULE DA - PART 1

ed December 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Own
5 6 7

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 1 14 15 16 17 18 19
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase | (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued
Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion Recognized B./A.C.V. Par Value Actual Cost Notin Default | Accrued | Rateof | Rateof | Paid | During Year Interest
U.S. Government Bonds - Issuer Obligations
UNITED STATES TREASURY. | ........... ‘ . | 11/14/2018. | BLAIR WILLIAM AND COMPANY ... 02/14/2019. | ......ccvv. 7,977,804 23,204 8,000,000 |............ 7,954,600 2.32
0199999. U.S. Government Bonds - Issuer Obligations 7,977,804 0 23,204 0 0 8,000,000 ....1,954,600 XXX XXX
0599999. Total - U.S. Government Bonds. 7,977,804 0 23,204 0 0 8,000,000 ....1,954,600 XXX XXX
Total Bonds
7799999. Subtotals - Issuer Obligations 7,977,804 0 23,204 0 0 8,000,000 ....1,954,600 XXX XXX
8399999. Subtotals - Bonds 7,977,804 0 23,204 0 0 8,000,000 7,954,600 XXX XXX
9199999. Total - Short-Term Investments 7,977,804 0 23,204 0 0 XXX v ....1,954,600 XXX XXX
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Sch. DB -Pt. A-Sn. 1
NONE

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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

3 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Key Bank - Checking 127 Public Square Cleveland, Ohio 44114 2,946,072 | XXX
Key Bank - Reward Checking 127 Public Square Cleveland, Ohio 44114 54,614 | XXX
Key Bank - Prepaid Credit Card 127 Public Square Cleveland, Ohio 44114 648 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 3,001,334 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 3,001,334 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX o2 | XXX
0599999. Total Cash XXX XXX 0 0 3,001,359 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 3,016,599 |4. April 2,674,345 | 7. July. 2,575,896 | 10. October. 3,926,489
2. February. 3,138,160 |5. May. 2,964,738 |8. August 3,024,441 | 11. November. 3,372,911
3. March 3,284,865 | 6. June 3,179,649 | 9. September 3,159,486 [12. December. 3,001,334

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

2 3 4 5 6 7 8 9
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
All Other Money Market Mutual Funds
31846V 20 3 |FIRST AMER:GVT OBLGY 12/26/2018....... 2.000 6.247 6.413
8699999. Total - All Other Money Market Mutual Funds 6.047 6.413
8899999. Total - Cash Equivalents 6,247 6,413
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OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

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 AL
2. Alaska AK
3. Arizona AZ
4. Arkansas AR
5. California CA
6.  Colorado, CO
7. Connecticut. CT
8.  Delaware DE
9. District of Columbia DC
10.  Florida FL
11.  Georgia GA
12, Hawaii HI
13.  Idaho. D
14.  lllinois. Il
15.  Indiana IN
16. lowa 1A
17.  Kansas KS
18.  Kentucky. KY
19.  Louisiana LA
20.  Maine ME
21.  Maryland MD
22.  Massachusetts MA
23.  Michigan MI
24.  Minnesota MN
25.  Mississippi MS
26.  Missouri MO
27.  Montana MT
28.  Nebraska NE
29.  Nevada NV
30.  New Hampshire NH
31, New Jersey, NJ
32.  New Mexico. NM
33.  New York NY
34, North Carolina NC
35.  North Dakota ND
36.  Ohio. OH
37.  Oklahoma OK
38.  Oregon OR
39.  Pennsylvania PA
40.  Rhode Island RI
41.  South Carolina SC
42. South Dakota SD
43.  Tennessee. N
44.  Texas TX
45.  Utah ut
46.  Vermont VT
47.  Virginia VA
48.  Washington WA
49.  West Virginia wv
50.  Wisconsin Wi
51.  Wyoming Wy
52.  American Samoa AS
53.  Guam GU
54.  Puerto Rico PR
55.  US Virgin Islands. Vi
56.  Northern Mariana Islands MP
57. Canada CAN
58.  Aggregate Alien and Other........... OT| XXX XXX 0
59. Total XXX XXX 0
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898.  Summary of remaining write-ins for
line 58 from overflow page...............| XXX XXX 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)..........cccuevveerveeicsiine: XXX XXX 0

E28
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