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Annual Statement for the year 2018 of the American Retirement Life Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. r@@SUNY SECUMHES........vvuereeiereireiieiieiseiseiseiseesessesseesssiseseesississins | eessnesanees 3,346,145 | ............. 28 | e 3,346,145 | ..o | s 3,346,145 | ............. 2.8
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES........cvrrererrirnerrereeenssnssssssseesses | sresesssssssssssssssssessenes | sonsseseneens 0.0 [ e | e | e (0 [ 0.0
1.22 Issued by U.S. government Sponsored agenCi€s..........oueueveverrererrennens | eoreverssiesenissssssiens | cvveessennens 0.0 [ oo | e | e (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....rvvvveiiieiieieiese et snsenseses | esesssssssessesessnsensens | ervessssenns 0.0 [ | e | e (01 IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............ccoerreeee | correreernenneenensernenes | coreeeeeneens 0.0 [ oo [ ereeeensneiessnennenes | e eeeseeeeees (01 IO 0.0
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations
1.43 Revenue and assessment obligations .
1.44 Industrial development and similar obligations...............ccoevveveieiieiceniiens e | e 0.0 [ | e | e (01 IO 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccocveverereeneeiesesiesiesieies | ceveeresisssssesesssssesiens | ceveesensenns 0.0 [ oo e | e (0 [ A 0.0
1.512 Issued or guaranteed by FNMA and FHLMC.........cccccoevverveueneivees | cevereresieesseniens | cevvevieinns 0.0 [ eroieieereeieieieies | e | e (01 IO 0.0
1513 AlLOtNE ..ottt stess s sssensns | svsessssesssessnsssssnnsans | sssessesenes 0.0 [ o v | e 0 [ oo 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........ccccovwt [ coonrnrnninrnnireiinnnns | ceeeinninns 0.0 [ e | e | e (0} I 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiN€ 1.5271.........cuvieirieeieieesseieieis | oo | cveesssnnens 0.0 [ oo | e | e (01 IO 0.0
1,523 Al ONEI ..ottt stess s sssssensns | sssesssssssssessnnssssnssnns | sssessesenes 0.0 [ o e | e 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
NYDIIA SECUMHES). ... vvoevrireireiee ittt sntsnts | eeseens 107,900,414 | ........... 90.6 | ........ 107,900,414 | ...oovvoriirrrerrriienn | s 107,900,414
2.2 Unaffiliated non-U.S. securities (including Canada .4,236,952 4,236,952 |.... 4,236,952
2.3 Affiliated SECUMLIES. ......cverreeereecriecieieieeeieessseessessisenesssnissesenesssssnenes | envnsnennensessssnnenneninns | erveenennnens0000 | [ | s 0
3. Equity interests:
3.1 Investments in MULUAI FUNDS.........coviiinineeeereesieneens | crnrineienssneensses | e 0.0 [ v e | s (V1 IO 0.0
3.2 Preferred stocks:
321 AFFIEEE. ... oottt | sbesieeisei e | i 0.0 [ [ e | e (I 0.0
3.22 UNGfiliALEA. ... .eeereereeeeeei ettt et nsenes | eesseeenesseesensnssessanes | eeseseenens 0.0 [ o [ ererressnniessnineenes | e eneenes 0 [ oo 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIIEA. ...ttt ns | entene sttt entenis | eeseseenea 0.0 [ o [ e | e [V IO 0.0
3.32 UNAfilIAtEA. ..ot snsssiees | b | i 0.0 [ oo [ e | e (I 0.0
3.4 Other equity securities:
341 AFFIBEE. ..ottt | sbeniees e | i 0.0 [ oo e | s 0 [ oo 0.0
342 UNGFIlIALE. ...ttt ensseees | ceeetees e | e 0.0 [ oo [ e | e 0 [ o 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEE. ... veoveoeee ettt | sttt | e 0.0 [ oo [ et | e [V [ 0.0
3.52 UNAffiliAteA.......veereeeirierieieiiesirris sttt sssenes | sessssssssesssnssssessanss | sessesseneas 0.0 [ oo e | s 0 [ oo 0.0

© o N o

. Total invested assets

Mortgage loans:

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

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

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

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

53

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

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

Sl01




Annual Statement for the year 2018 of the American Retirement Life Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

2. Costof acquired:

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

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

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

3.2 Totals, Part 3, COIUMN 1. ...t ettt bbbt enn

4. Total gain (loss) on disposals, Part 3, Column 18
5. Deduct amounts received on disposals, Part 3, Column 15

6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt

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

7.0 Totals, Part 1, COIUMN 12. ...ttt

7.2 Totals, Part 3, COIUMN 10, ..ot ess st
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt

8.2 Totals, Part 3, COIUMN ...ttt
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

2. Cost of acquired:

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

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

3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt
4. ACCIUAI OF QISCOUNL.......o.oeiicicteie ettt b bbb a8 s b4 88 b2 s e 484t s s st s s bbbt s s bbb s bbb s bbb s an

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 9.........cooomimmiinnrieininenennecreis

52 Totals, Part 3, Column 8.........ccccoriimrimmriierininrinrnneineis
6. Total gain (loss) on disposals, Part 3, Column 18............ccccceverrennee
7. Deduct amounts received on disposals, Part 3, Column 15
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

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

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

101 Totals, Part 1, COIUMN 1.t es st

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

1.
12.
13.

Eal

® N o o

10.
1.
12.
13.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying valug, DECEMDET 31 Of PHOE YEA..........cciueieiiiiiciieieisits ettt sttt bbb s bbbt s st s bbb bbb ns e

Cost of acquired:

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

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

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

ACCIUAL OF QISCOUNL. ... vttt sttt s s s st b8 8284 R s8R R bR st b sttt es

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13.......ccnviriiinneceieennn)
5.2 Totals, Part 3, Column 9........cccneeeiineineireireeseeseeeeienne

Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes

Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e

Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt
9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt

Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+8-7-849-10)........cceverririrereirereiesce ettt saenes

Deduct total NONAAMILEEA BMOUNES..........c.ccviveiteieicies ettt et s st seb bbb s et s b s ettt s s b b s s e e s b sa st st s st enee

Statement value at end of current period (LiNE 11 MINUS LINE 12).......vueieiriririineieie et sssessessessssss st sssssssessssssssessessssssessesssssssssessassssssessesssnssessessansssssessasssnssns

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

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

95,377,941

Cost of bonds and stocks acquired, Part 3, Column 7

24,749,337

ACCIUAL OF QISCOUNL. .....vovvervsiseesicteeises sttt s st s b8 s b8 808888822 E AR e bR bR bbbt en

76,736

Unrealized valuation increase (decrease):
41 Part1, Column 12..............
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13.
44  Part4, Column 11

0

Total gain (loss) on disposals, Part 4, Column 19..........cccccvevevververerennnn.

(128,730)

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

4,569,213

DedUCt @aMOTtiZAtION Of PIEMIUM........cvuveereeieerereeiseesssessesessesessessseessseseesessssesee st ess et ees e s e ses s e s e E e s s s 8 ee £ s s8R e n b s e en s st

22,560

Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............
8.2 Part2, Section 1, Column 19.
8.3 Part 2, Section 2, Column 16.
8.4 Part4, Column 15

Deduct current year's other-than-temporary impairment recognized:
9.1 Part1, Column 14..............
9.2 Part2, Section 1, Column 17.
9.3 Part2, Section 2, Column 14.
94  Part4, Column 13

Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5R, LiNg SR(2).........coeurierierriiineireineneseeeeiseieessesseseeseseesseeees

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

115,483,511

Deduct total NONAAMILEEA BMOUNES..........c.ciiiiteieictes ettt bbb bbb bbb s s bbb s bbb bbbt e bbbt

Statement value at end of current period (LiNe 11 MINUS LINE 12)........cuiuiuiiiiiiisieiestete ettt bbbttt

115,483,511

Si03



Annual Statement for the year 2018 of the American Retirement Life Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........couvevvcrrvens | corvevenerineriinens 3,346,145 | oo 3,296,598 | .ooooerirrririnne 3,359,821 | oo 3,335,000
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS. ..o | e 3,346,145 | oo 3,296,598 | ..o 3,359,821 | ..o 3,335,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 8. TORAIS... e reureeererreisiierrssisrinnisns | soeeisnessssessnssnsssssessnssnnness | eesnesensensssssessenssnsssesensenssnsne | esssesssnsensssssenssnssnssensanesnsnes | sessssssssensansssesentsne st snesnens
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions T TOAIS. oo | i sesssns | coresssenssenssens st sens s ssnissnine | chbenesenssens st enssenssnnesnni i | enbesnne ettt
Industrial and Miscellaneous, 8. United States .107,900,414 .104,935,923 107,777,902 .108,352,000
SVO Identified Funds, Bank Loans 9. Canada 3,251,836 3,168,078 3,244,431 .3,307,000
and Hybrid Securities (Unaffiliated) 10. Other Countries ...985,117 ....979,311 ..969,290 | .o 1,000,000
11. Totals......ccoocoe. 112,137,367 .109,083,312 111,991,623 .112,659,000
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS.......coueerseeesssrnnsne | covveenireieiennes 115,483,512 | oo, 112,379,910 | oo, 115,351,444 | ..o, 115,994,000
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. UNIEA SEALES. ..veouverreerrirees | roreererenneeiseesnsesnssnesnseinne | cesseessssssssssesssssseessssssssenses | onesssessssessnessssnssssnssssnsesns
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StoCkS.......oevrrssmsssssnnns | v 0 [ s 0 [ s 0
27. Total Bonds and Stocks...... | ....cccccouevuenec 115,483,512 | oo, 112,379,910 | oo 115,351,444
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

......................... 25
......................... 0.0
......................... 0.0

......................... 2.7
......................... 0.0
......................... 0.0

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

4.7

Totals

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

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

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
18,899,395 985,117 32,435,602 52,320,114 57,406,440 45,097,286 7,222,827
4471424 | ... 73,246,294 | .. LITT7,718 ...63,847,884 |... 71,733,269 |.... ...5,984,449
998,930 |.. 998,930 |... ....998,930 |....
7.
8.
9.
10. Bank Loans
10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.
10.7 Totals
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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

L0IS

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)
1. Total Bonds Current Year
110 NAIC Tocncnenenenesenesesssesenesssesseessesesnenss | (@)00000.18,899,395 [ ovviinivnen 4,331,262 |............. 32,435,602 | ..oocvvnririerieiins (1 I (U (I I 55,666,259 | ...ovververrnennnd 1 | XX [ ) O.0 SN IR 48,443,431
............... 4471424 | 73,246,294 | o0 [ 0 |0 [ 77,717,718 e XXX s [ e 71,733,269

.998,930 | .. N . 998,930 .998,930

. ..13,207,276
......................... 9.8

11.8 Line 11.7asa % of Col. 7.........
12. Total Bonds Prior Year
............... 4,331,465 |............26,699,191 | .................499,401 rereennnn.060,756,270 rrreennnn06,511,623 | ... 4,244 647
3,966,460 |. 57,910,264 |.. 1,971,160 |... ..63,847,884 57,852,725 |.. 5,995,159

84,609,455 |..
..67.9

12.8 Line 12.7 as a % of Col. 9.
13. Total Publicly Traded Bonds

............... 4,331,262 |.........c.. 25,212,775 | oo . e 404 |l 48,443,432
............... 4,471,424 | ... 87,261,845 | oo . ceveneenn 11,733,269

.998,930 | .. .998,930 |..
13,7 TOAIS. .ot eneennnes | sereeeennens 18,899,395 |.....cccevnee. 8,802,686
13.8 Line 13.7a52 % Of COl. 7...ovvveieeieecieecesseesesseiiennes | evieiessienienenen 198 | s 7.3
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11
14, Total Privately Placed Bonds
............... 7,222,827 [ .oooeeeiercreeeieieeinns | eveeresisssieississiesssiens | evessssesesssssssesssssnnens | conesienennens 1,222,827
............... 5,984,449

............... 5,984,449
. .0

..13,207,276
...100.0
............ 9.8

14.8 Line 14.7 as a % of Col. 7..... .0.
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11..........ccccoeeveer | cevvrvrveviiiiniennnn0.0 | il 0.0

(@) Includes $.....13,207,276 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.

(c) 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.

(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....18,899,395; NAIC 2§.......... 0; NAIC3S..... 0; NAIC4S........ 0; NAIC5S.......... 0; NAICG6S.......... 0.

......................... 00 | .00
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SCHED

DULED - PART 1A - SECTION 2

Distribution by Type

1 Year
or Less

Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

Over 20
Years

Over 10 Years
Through 20 Years

No Maturity
Date

Total
Current Year

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

Column7 as a
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed

1.1
1.2
1.3
14

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

..3,346,145 | ...

3,349,830

3,346,145 |.

.............. 3,346,145

.............. 3,349,830

.............. 3,346,145

2.1
22
23
24

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

3.1
32
3.3
34
35

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

.......... XXX

41
4.2
43
44
4.5

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

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

.......... XXX

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

Non-Guaranteed

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations

8.1
8.2
8.3
8.4
8.5

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Totals
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SCHEDULE D - PART 1A - SECTION 2 (continued)

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Yea
Through 10 Y

rs
ears

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total

Current Year

8

Column7 asa
% of Line 11.7

9
Total from Column
7 Prior Year

10

% from Col. 8
Prior Year

11
Total

Publicly Traded

12
Total
Privately Placed

SVO Identified Funds

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

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

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

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

10.1
10.2
10.3

Bank Loans

Bank Loans - ISSUEM...........coouiriieriieiicirriese s
Bank Loans - Acquired

Totals

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

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

111
11.2
1.3
11.4
115
11.6
1.7
11.8

Total Bonds Current Year

Issuer Obligations
Residential Mortgage:

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

SVO Identified Funds
Bank Loans
Totals

Line 11.7asa % of Col. 7.........

-Backed Securities

.............. 8,802,686
........................ 6.6

............ 13,207,276
........................ 9.8

121
12.2
12.3
12.4
12.5
12.6
12.7
12.8

Total Bonds Prior Year

Issuer Obligations
Residential Mortgage:

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

SVO Identified Funds
Bank Loans
Totals

Line 12.7 as a % of Col. 9.........

-Backed Securities

.............. 8,297,925
........................ 6.7

13.1
13.2
133
134
135
13.6
13.7
13.8
13.9

Total Publicly Trade
Issuer Obligations

Line 13.7asa % of Col. 7.........

d Bonds

Residential Mortgage-Backed Securities...

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

.............. 8,802,686

........................ 6.6

14.1
14.2
143
14.4
14.5
14.6
14.7
14.8
14.9

Total Privately Placed Bonds

Issuer Obligations.....

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

SVO Identified Funds
Bank Loans....
Totals

Line 14.7asa % 0f COL. 7....covvvreeevicieieereeine
Line 14.7 as a % of Line 11.7, Col. 7, Section 11
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, December 31 0f Prior YEa.........cccveieieiiieieiesseiessssessessssiesessssesessssenss | sesssssssenssssssensessssssessessssenes e 2,226,212 | vt 29,226,212
2. Cost of short-term inVEStMENtS ACUITET..........ceuoiriieiricieieieer ettt senses | sbetssssssasseteseseseses et s s snsesesnes 208,382,682 | ..oveveeeeeeeeeeeeeeee 208,382,682 | ...eecveeeuetetceeteieteieteiee ettt | eeeeeese s s s es e eaesesessseaesssessaesesesess | 2etesetetes et et et et es et s ettt et s s s s s s s nnnnnnnanan
3. ACCIUAI OF BISCOUNL. ...ttt bbbttt | fiebsee s st s bbbttt 0 [ ettt | Seeh ettt b et | S4sb e R e LR bbb n bR nb | 1Rt eee bR
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON GISPOSAIS..........cuiuiriieiiieieiiieieirieie ettt bttt e e s se b e b s sesessssesasas | sesebessssesesassetesatsesesansstesesesesesnsetesssesesanne 0 | ettt naes | eberet ettt e sttt ea ettt s e st s en s e bt nsesesanne | Shetsseteteset et et aete b s R et et e R e bt e st eae bR s s teses | ekettseteben st et et e bt s et et h et bttt n et n e
6. Deduct consideration reCeived 0N diSPOSAS.............cveeeiriiueieiriieisiieesicieei e ssse s nsesns | cbessssesessssetesesesesss st s e s snns 218,709,500 | ..ovoveveveeeeeeeeeeeeee e 218,709,500 | cv.viveveeeeeececeeececteeeteteeetetete e teteieteseteseeteteaees | eeeeseesesses e s s es s esessaesseesessaesssesssesnsesess | seteseseseses et et et es et st et s es s s s s s s s ennennnnnanan
7. Deduct amortization Of PIEMIUM...........c.ueiiiiiriiii ettt | febseesesb st bt s ettt 0 [ ottt ettt | nebestee ettt Rt e ettt st ettt s sttt nsetsete | 42seEseE e R s e R Rt R e s bRt n st en et es | Sheetet ettt Rttt en
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........cccvrriuriiiiinririnininins | ceereieeeineiseeeseseesse e 18,899,394 | ..o 18,899,394 | ... 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.iiioieriiiiieisseesisseesessssssssssssssassess | oersssessessssessessessssassessssassessessneas 18,899,394 | ..o 18,899,394 | ..o (O O [0 P 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Pt. 2 Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

Si11, SI12, SI13, Si14, SI15, E01, E02, E03, E04, E05, E06, EO7, E08, E09
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SCHEDULE D - PART 1

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

0l3

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
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

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati
912828 F2 1 |US TREASURY N/B....... (51000 R OO RS 1. ..2,339,425 |.....99.063 | ..............2,298,250 | .......cc0oee. 2,320,000 | ...coornene 2,328,268 (2,915) [ oo | e | s 2125 |...... 1.990 |MS...... 05/19/2017. | 09/30/2021.
912828 XQ 8 |USTREASURY NAB....... SD. | [ [ e 1] .. ....568,004 |....98.359 | .................555,730 | ....... 565,000 | ... 566,601 (429) | eveveercrineinens [ e [ 2.000 |...... 1.918 [U....... 08/27/2015. | 07/31/2022.
912828  XQ 8 JUS TREASURY N/B.......cccooiiiiiiiiiiiiniiiiciiisnisnis s | soenes JR IPOUOOOORN IV 1 I 452,392 451,275 (342) [ oo [ e [ 2.000 |...... 1.918 |UJ....... 08/27/2015. | 07/31/2022.
0199999. U.S. Government - Issuer Obligation 3,359,821 .3,346,144 (3,686) 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. Government 3,359,821 (3,686) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R  CE 0 [AT&TINC....cooiiierierieeeiceiesiseesesssesssessesssssesssssssssensessssssssssssssensessssssnns. | sesses . 998,230 294 | oo e | 00003900 [ i 3.937 [MS....| wrvvrene 11,917 | v 39,000 |03/05/2014. | 03/11/2024.
00206R  DC 3 [ATATINC. ..ottt ssssiseninas | srises || 2FE | i 1,048,580 |...101.594 | ..............1,015,942 | ..............1,000,000 | ............. 1,032,750 (5,874) [ ooveveerrnsiins | e | e 4450 | e 3.724 |AOQ...... 03/03/2016. | 04/01/2024.
00287Y AQ 2 |ABBVIEINC... 997,969 274 | o e | 0000 3.600 [ e 3.635 |MN...... . .4, ..36, 05/11/2015. | 05/14/2025.
00440E AR 8 |CHUBB INA HOLDINGS INC............. 999,098 146 | oo [ [200.3.350 | 3.368 |MN...... 05/21/2014. | 05/15/2024.
00817Y AQ 1 |AETNAINC 997,340 396 | oo | e | 00003500 [ e 3.550 | MN...... X , 11/03/2014. | 11/15/2024.
009158 AV 8 | AIR PRODUCTS & CHEMICALS INC......ccoivrmrimrieirieeienisinerssesssessensneeens [P I 998,016 315 | v | verrerreernennnens | 0000 3.350 [ e 3.389 |W....... , , 07/28/2014. | 07/31/2024.
023135 BC 9 |AMAZON.COM INC SERIES WI R [ 1 e 1FE| s 998,301 998,396 95 | oo | e | 003150 [ 3171 06/06/2018. | 08/22/2027.
025816 BR 9 | AMERICAN EXPRESS CO . 2| 1FE 999,370 999,441 83 [ oo | cerrerieienneiennns [ 000 3.000 [ 3.010 10/23/2017. | 10/30/2024.
03073E AL 9 |AMERISOURCEBERGEN CORP.........ccooooiimiiiriinriieiisiseiississsssessseesssssans | seveons [ I 1 2FE | i 997,150 998,316 276 [ .ocvereneeineins | v | 2003400 | e 3.434 05/19/2014. | 05/15/2024.
031162 BY 5 |AMGEN INC....coooviiriiieiieieiesissienisssissiessssssesssssssssssssssssssssesssssssssensssssns | nevvene | oo | svvseenennsd [ oeies 2FE 981,064 2,627 | oo | e | 0003125 | 3.460 05/07/2015. | 05/01/2025.
037833 AS 9 |APPLEINC.... bbbt | s N [T 1FE 999,484 81 | e e | 000 3,450 [ 3.460 04/29/2014. | 05/06/2024.
05351TW  AA 1 [AVANGRID INC......cvviiiriicieisisiesiessie et ssessssesensenses | ovene JOO PR IOV 2FE| ... 499,895 |....96.494 | .................482,469 | ....... 500,000 | ... 499,913 18 | e v [ 0030150 |, 3.153 01/03/2018. | 12/01/2024.
06051G  FF 1 | BANK OF AMERICA CORP.........covtvirirririeiiriniriesieseseesseissssessessssesseninns | voeees [P ISP IOV 1FE| .... . ,006,415 | ...oocvrvnnee 1,000,000 | ... 997,795 362 | oo e | 4000 [ 4.046 03/27/2014. | 04/01/2024.
06406H CV 9 | BANK OF NEW YORK MELLON.......ocviumiimrieniireiieiiseessesisssiesssssssssessssins | cvenees . 2| 1FE 999,490 |..... 99.257 | covvrierins 992,570 | oo 1,000,000 | ... 999,682 49 [ s | e | 2003400 | e 3.406 05/02/2014. | 05/15/2024.
075896  AA 8 |BED BATH & BEYOND INC.....c.oevumiviiriniiieriericiineissiisesieseeeesseisssissenienes | seenes JO PP IOV 3FE 1,000,000 | ... 998,930 165 | oo [ [0 3.749 | 3.770 07/30/2014. | 08/01/2024.
09062X  AF 0 [BIOGEN INC.....coviimiirririerenieiseriessisees s issesssssss st ssessssssssssssssesens | seeenas [P ISR IOV 1FE 500,000 | ... 509,634 (1,221) [ oo | eevneenennseineinns | 204050 | e 3.710 02/27/2018. | 09/15/2025.
09952A  AC 0 |BORAL FINANCE PTY LTD SERIES 144A..........ccocovrnirnirnrrerinnnerenssssessinnins | covenns JOO PR IOV 2FE 1,000,000 | ... 995,750 369 | o oo | 0003750 [ 3.804 10/24/2017. | 05/01/2028.
101137 AS 6 |BOSTON SCIENTIFIC CORP......cccvvvmmreerierienireessesssssessensesessessssssssssenes | sevees [P IR IOV 2FE 750,000 | ... 748,997 A4 | s | e | 204000 4.017 02/22/2018. | 03/01/2028.
120568 AY 6 |BUNGE LTD FINANCE CORP........cccoeririmirriiiiernrinniennsisisnienssssesenensssenes [ovene | | cereveeen | e 2FE 999,029 235 [ roevereeneenerees | cvveeeiseeieseieeniinns | 00023.000 | oo 3.027 09/18/2017. | 09/25/2022.
124857 AT 0 |CBS CORP. JO PO IOV 2FE 977,809 2,030 | o | e | 0003375 [ 3.663 .37, 10/17/2017. | 02/15/2028.
125896 BR 0 |CMS ENERGY CORP........ JO ISP IOV 2FE| ... 986,228 3,366 | .ovoreierieinnns | e | 00000:2.950 | 3420 |FA o] v 11,367 | e 30,090 | 01/17/2018. | 02/15/2027.
126117 AS 9 |CNAFINANCIAL CORP........coivriiririrerintiernsiseisssssnsssssesessssssenssssssssennens | ronnne o | vevevereen | v 2FE 1,000,000 | ... 999,890 12 | [ [00.3.950 | 3.952 |MN......| oo 5,047 | 39,500 |03/13/2014. | 05/15/2024.
126117 AT 7 |CNA FINANCIAL CORP......coooivirierieiieeieeinsissensssssissssenssssssssssssssssssensnne. | sevnee | oo [ eeveneenn T [ s 2FE 500,000 | ... 499,881 11 | e [ [0 4500 | 4503 |MS......| v 7,500 | oo 22,500 | 02/19/2016. | 03/01/2026.
12626P AM 5 | CRH AMERICA INC 144A.........coiviiiiiriiinrernnncennssssssisenssssesensssesens | veveene | oo | evvneenens [ s 2FE 999,128 T4 | s e [0 3875 [ 3.890 |MN......| oo 4,628 | e 38,750 | 05/12/2015. | 05/18/2025.
126408  HB 2 |CSX CORP.......oevoririeiinrinerierinsiiesisssiessesessssssssessssesssessssssssssssssnensene | vevenee | oo [ eevenneen T [ e 2FE 999,476 81 | i e | 000 3.400 [ 3410 ..34,000 |07/16/2014. | 08/01/2024.
126650 CF 5 |CVSHEALTH CORP........coovvirnrrirriinnas e | 2FE| ... 994,410 883 [ e | e | 2003375 | s 3.485 |FA....| v 13,031 | e 33,750 | 08/07/2014. | 08/12/2024.
127055  AK 7 [ CABOT CORP....c.otiriiricirerisisirssie s sssssssessssnnns | evene [ I 1] 2FE | oo 994,900 |....94.615 | ....ccc0e0..... 946,147 | v, 1,000,000 | ... 995,534 494 | e e | 003,400 | i 3466 |MS......| .......10,011 | ......... 34,000 |08/24/2017. | 09/15/2026.
14040H BF 1 | CAPITAL ONE FINANCIAL CO.....cvvvumrirrireemeineriseriessssesseesssisessensssseseesns | eveens . 2| ... 2FE 499,545 |....97.536 | ................487,681 | ....... 500,000 | ... 499,717 A4 | s | s | 2003750 | 3.761 |AO...... | voreern3,490 | ..o, 18,750 | 04/21/2014. | 04/24/2024.
14040H BN 4 |CAPITAL ONE FINANCIAL CO 2| 2FE 505,640 500,000 | ... 504,971 (520) | evvveevrrireiiens [ [0 3,750 [ 3.607 |MS......| 05,833 | 18,750 | 09/21/2017. | 03/09/2027.
14040H BT 1 |CAPITAL ONE FINANCIAL CO.. 2| 2FE 997,090 997,500 378 000n3.300 ... 3.347 ..33,000 |10/26/2017. | 10/30/2024.
142339 AH 3 |CARLISLE COS INC......... ....1,000,000 | ..coocvene. 1,005,599 (A91) | covereererireinens [ e [ e 3.750 |...... 3.674 |JD.ccees | 3,125 | 39,063 |01/10/2018. | 12/01/2027.
166754 AS 0 | CHEVRON PHILLIPS CHEM CO SERIES 144A. 925 | ... 489,626 | ... 500,000 | ... 498,059 104 [ o e s 3.700 |...... 3749 [UD...oo. | v 1,542 | 13,515 | 02/27/2018. | 06/01/2028.
171340 AN 2 |CHURCH & DWIGHT CO INC | 2FE| coiien992,520 | ... 93.282 | ... 932,824 | oo 1,000,000 | ... 993,356 6671 | cvoerererieieres [ e | e 3.150 |...... 3.239 |FA .| v 13,125 | e 32,025 | 09/28/2017. | 08/01/2027.
17252M AN 0 | CINTAS CORPORATION NO 2......couiuiirriiiririersnineievssiseeesississssssessssies | evenes [ I 1] 2FE| o 1,000,000 |..... 97.728 | .o 977,275 | oo 1,000,000 | .....cccooeec 1,000,000 [ ..o | e | e | s | 3.700 |...... 3.697 |AO...... | 09,250 | o 37,000 |02/15/2018. | 04/01/2027.
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SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated
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189054 AV 1 |CLOROX CO...cvvurirnrrrrircirerisssiesiesssssesesssssssssssesssssessssssssssssssssnsssssssnsnss. | sevenee | oo | eeveseennes 1 2FE| ... 999,660 | ... 94.287 | .ovvvvrrns 942,874 | ..ovvvvnee. 1,000,000 999,669 32 | s e | 00003100 [ e 3.104 09/26/2017. | 10/01/2027.
20030N  CH 2 [COMCAST CORP.........cevrireernrirrisrinisirsniersssssissssssssssesssssssssenssssssssssssenssssens | voesne | o0 | vevevereen | e 1FE 996,660 190 | oo [ [003.550 |, 3.592 02/01/2018. | 05/01/2028.
254700 BD 0 |DISCOVERY COMMUNICATIONS SERIES 144A...........occonveemmmrmnirnernnnenennnee | eoveene | [T | s 2FE 988,202 1,275 | o | e | 0000 3.950 | e 4.160 03/16/2018. | 06/15/2025.
26884T AL 6 |ERAC USA FINANCE LLC SERIES 144A.........ccocovimirninirerninsnernnncensnnnn | covenes | oo [ | i 2FE 1,003,417 (536) | evvveeerreineriens [ e [ 200 3.850 | 3.782 07/15/2014. | 11/15/2024.
278062 AG 9 |EATON CORP........ccoireririierinisseiessssniesssssessesssssssensensesssssssessssessessene | conneee | o | eeverneees | revens 2FE| .............1,000,000 |....94.405 | .................944,052 | ..............1,000,000 | ............. 1,000,000 [ ..oeouveerrierirereres | e | v e [20n 3103 [ 3.103 09/06/2017. | 09/15/2027.
278642 AL 7 |EBAY INC...coooosiiiiiieiincieeiseseeissiessssisessessssssesssessssesssssssssssssessssessansens | eonnens | o | eonernenes | oeeens 2FE 999,375 97 | o e | 000 3,450 [ i 3.462 07/23/2014. | 08/01/2024.
29379V BL 6 |ENTERPRISE PRODUCTS OPER.........ccocimririrnireierniernninsrisnssnnerssisssensnsinns | vovenes | oo [ronncencnn T | i 2FE 998,040 197 [ e [0 3.950 [ 3.978 04/04/2016. | 02/15/2027.
29717P AQ 0 |ESSEX PORTFOLIO LP......coouiiieirrinerierieesieesesisseessnssssssessenssssessssssssens | seveons A 2FE| .............1,154,364 |....95.252 | .............1,143,025 | ..............1,200,000 | ............. 1,158,243 3,879 | o e | 0000 3.375 [ 3.928 03/09/2018. | 04/15/2026.
30040W  AE 8 |EVERSOURCE ENERGY.......ccccoimimiiirriirirniinsiesisrssssiesssssseesssssssssssnenssssnss | ovenes | 0 | vevevernns 1] 2FE| 999,320 1,000,000 999,372 52 | e e | 0000 3.300 [ 3.308 01/03/2018. | 01/15/2028.
316773 CV 0 |FIFTH THIRD BANCORP. 2| 2FE 798,560 800,000 798,618 58 [ ovevrrersrieiiens | vevrerrersnneiennns [ 000 3.950 [ 3.972 03/12/2018. | 03/14/2028.
31677A  AB 0 |FIFTH THIRD BANK SERIES BKNT... 2| 2FE 1,039,740 |....98.282 | ................982,818 | ..............1,000,000 | ............. 1,034,291 (4,228) [ ..o | ceneenseiseineinns | 20023850 | e 3.303 09/14/2017. | 03/15/2026.
337738 AP 3 |FISERVINC 999,523 B1 | oo e | 0000 3.850 [ i 3.858 05/19/2015. | 06/01/2025.
361448 BA 0 | GATX CORP 955,146 3,376 | oo | e | 00000:3.500 | oo 4.089 X 02/15/2018. | 03/15/2028.
3733IN AH 4 | GEORGIA PACIFIC LLC 144A ..o 999,691 39 | e | 0000 3.600 [ e 3.605 |MS......| coovvrne 12,000 | .oovvnnes 36,000 | 11/03/2014. [ 03/01/2025.
375558 AW 3 | GILEAD SCIENCES INC.... 999,058 152 | oo [ [0 3,700 |, 3.719 |AO..... | ceevrrrnnns 9,250 | .ovvvenee 37,000 | 03/04/2014. | 04/01/2024.
38141G VM 3 | GOLDMAN SACHS GROUP INC.......ccoriemriiierriieiieiseeississsisesiseisssssssinns 998,243 292 [ v | e | 204000 | e 4.037 02/26/2014. | 03/03/2024.
413875 AR 6 |HARRIS CORPORATION.......... 993,074 941 | e e 003,832 | s 3.956 05/06/2015. | 04/27/2025.
418056 AV 9 [HASBRO INC . 998,845 109 | oo [ [200.3.500 | 3.515 09/08/2017. | 09/15/2027.
443510 AJ 1 [HUBBELL INC......cccoviiriiieiieieinnncenssissisnisisssseenssssssenssssssssnssensssssessenss | eonene | oo [osrineern | 0 2FE | .. 985,190 | ... 93.183 | oo 931,831 | 1,000,000 986,279 1,089 [ | e | 0003500 | e 3.678 02/12/2018. | 02/15/2028.
445658 CD 7 |JB HUNT TRANSPRT SVCS.. . ..101.515 | ................B07,573 | ....... 500,000 499,697 A8 [ o | e | 20003850 | i 3.862 03/03/2014. | 03/15/2024.
446150 AJ 3 |HUNTINGTON BANCSHARES........... 999,063 391 | e e [0 3150 | i 3.193 03/09/2016. | 03/14/2021.
456873 AB 4 |INGERSOLL-RAND LUX FINAN 996,367 545 | oo e | 0000 3.550 [ i 3.619 10/23/2014. | 11/01/2024.
460146 CJ 0 |INTERNATIONAL PAPER CO......coovuiririiirriiieeinsirerssisseesissssesesiesesssssesenes 997,783 358 | e | e | 000 3.650 e 3.695 06/03/2014. | 06/15/2024.
465685 AJ 4 |[ITC HOLDINGS CORP......cccovvrriernrieinrinrirsinsiisissssssssssssenssssssssssssssssssssenss | eonene | oo [onrineern | i 2FE | riiii..996,660 | ... 99.472 | oo 994,717 | e 1,000,000 998,025 319 | e | 0000 3.650 [ e 3.690 05/28/2014. | 06/15/2024.
478160 CK 8 | JOHNSON & JOHNSON......coevirirrinrirerneiseiersniseeerisenssssenensnssesensssssenenses | covene | oo [eerveeernT | vt IFE | i 499,405 | ... 95.417 500,000 499,482 81 | s e | 00002900 [ e 2.913 11/08/2017. | 01/15/2028.
487836  BP 2 [KELLOGG CO....ooovvrriiiiriiiciseicrninsissinsssesssinessssssesessssissessssssssssnsssessnsnne. | eonenee | oo [roerineonen | verennFE | . 998,960 | ..... 93.365 999,200 92 | o e | 0000 3.250 [ 3.262 02/25/2016. | 04/01/2026.
49327V 2A 1 |KEY BANK NA.....oooiiiiiinssessnsssnsss s ssesssssnsssssssssssensinses | ovees | oo | vevvenienns | verei@FE | 1,008,560 | ... 96.716 | ................957,160 | ..............1,000,000 | ............. 1,005,700 (B74) | eveovvevrvervens [ v [0 3.400 |, 3.312 . 09/13/2017. | 05/20/2026.
494550 BS 4 |KINDER MORGAN ENER PART......ccccovinmimrirernrneirersnineeerseissnnsisensnnesienes | eovenee | oo [reeinenn 1| il 2FE | .. 989,860 | ... 99.329 994,266 985 [ oo | ervrereneeisennenens | e 150 | s 4.276 |FA .| v 17,292 | o 41,500 | 02/19/2014. | 02/01/2024.
501044 CZ 2 |KROGER CO/THE.......cccoouiimrimiiniinniienieninsiinsissiesenisssssssisssissssenssssss | voveees | oo | connennns 1| e 2FE | 1i0...999,680 | ... 98.663 999,839 A6 [ s | e | 200 2.950 | 2.955 |MN......| o917 | e 29,500 | 10/21/2014. [ 11/01/2021.
524660 AY 3 |LEGGETT & PLATT INC.....coivviieenecineirererneiernsisseenssensnssnsenssssnesenssnsenes | vereene | oo | eeveeivees [ e FE | iiiinn.987,490 | ... 92.848 988,537 1047 | e [ | 200.3.500 | ... 3.652 01/09/2018. | 11/15/2027.
55279H AQ 3 |MANUF& TRADERS TRUST CO......ccccovmriiiniinrissiisniienienisnsiesnisssiensieenes | svveens | oo [ eovnnienne | e TFE | rii0010....999,660 | ... 97.673 999,673 29 | oo | oo | 000 3.400 [ 3.404 08/14/2017. | 08/17/2027.
570535 AR 5 |MARKEL CORP......cccostimiriiriririerinenienisniseniesinssienissesssssssssnsssenssessssnssns | eoneees | oo | connrenees 1| e 2FE | 101,001,740 | ..o 94.622 | ...............946,221 | ..............1,000,000 | ............ 1,001,527 (162) | ovevvvevrirerirens [ v [003.500 oo 3478 11/07/2017. | 11/01/2027.
573284 AT 3 |MARTIN MARIETTA MATERIAL......cccovivieinreininerennnicneninerenserensnisseennens | veveene | oo | eevnrevees [ e 2FE ] iinn.987,100 | ... 91.272 988,167 1,067 [ oo | eeeneensenseinennns | 00023500 | e 3.656 01/09/2018. | 12/15/2027.
57629W BV 1 |MASSMUTUAL GLOBAL FUNDIN 144A. 100110 | oo 750,828 | e 750,000 748,790 200 [ .ovrrereriinnins | e | 000023600 | e 3.633 04/02/2014. | 04/09/2024.
57629W CG 3 |MASSMUTUAL GLOBAL FUNDIN SERIES 144A..........ccccoevmimmnmrverinnnereninnes [ evree [ oo | veviveenens | e TFE | 498,995 | ... 95.587 500,000 499,120 125 | e e [0002.950 | 2.982 01/08/2018. | 01/11/2025.
579780 AN 7 |MCCORMICK & CO INC.....coorvvirrirrriniiniieeiseirsseissisesssenissessssssssssssssenssenes. | eovsees | oo | convvenes 1| e 2FE | .. 996,550 | ... 94.638 996,937 299 [ i | e | 0003400 | e 3.441 08/09/2017. | 08/15/2027.
58013M ES 9 | MCDONALD'S CORP SERIES MTN.......ccovvruerimrrienirneneeiensnnnsenienesseessssnes [ eoveeen | oo | ceverenerne | verene2FE | 997,200 ..o 98.441 998,351 270 | oo | e | 000n3.250 | 3.283 06/04/2014. | 06/10/2024.
585055 BC 9 |MEDTRONIC INC ...100.928 998,878 186 | ovvveerereriens [ v [ 200.3.625 | 3.648 02/20/2014.| 03/15/2024.
59156R  BH 0 [METLIFE INC.....cocovvvviirerrcireriiis ...100.111 999,915 8 | oo [ [ 200 3.600 |, 3.601 04/07/2014. | 04/10/2024.
610202 BR 3 | MONONGAHELA POWER CO SERIES 144A.........cccccomeimermmrrnernnerrseinnniienes [ eovneen | oo | cenevnees 1| et IFE | .. 985,790 | ... 98.037 986,842 1,052 [ oo | e | 0003550 | e 3.734 03/13/2018. | 05/15/2027.
61746B  DQ 6 |MORGAN STANLEY SERIESF.......ccovvirvririininirinninersnneienssisenssissesesennes | covenee | oo [rvvrineonens | oo IFE | riii0..991,240 | ... 99.294 994,865 842 | v | e | 003875 | 3.982 04/23/2014. | 04/29/2024.
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636180 BN 0 | NATIONAL FUEL GAS CO......oovruurirrrmeireeserisssieesesssseesssssssssessessssesssssns | seneees [P I 1 2FE| o 994,225 | 92.154 | coovreerns 921,537 | covvveris 1,000,000 | ... 994,777 ATT [ e | e | 200:3.950 | e 4.021 |MS......| oo 11,631 09/22/2017. | 09/15/2027.
637432 NP 6 |NATIONAL RURAL UTIL COOP........ovterrrirerriieirneisisesssiessssssesenssssssesensnnas | sevenes JO IO IO 1FE 997,262 202 [ oo | e | 0003400 | i 3435 |FA..oo| v 13,600 01/31/2018. | 02/07/2028.
64952W CX 9 |NEW YORK LIFE GLOBAL FDG SERIES 144A USRS BRI [P IO IOV 1FE| .... 992,717 B67 [ oo | errreernernseineinns | 200:3.000 | e 3.093 | oo | v 14,250 01/03/2018. | 01/10/2028.
666807 BM 3 |NORTHROP GRUMMAN CORP.........ccoviiririmiiiiririniisiresierssiseiesssssssesesisssnens | seveees [ I 1] 2FE| o 1,035,788 |....94.540 | .............1,022,923 | ..............1,082,000 | ............. 1,040,730 4,942 | | e [ 200.2.930 | 3.639 14,618 03/09/2018. | 01/15/2025.
67103H AE 7 |O'REILLY AUTOMOTIVE INC . 2| .. 2FE 998,320 998,700 151 | oo [ [2003.550 |, 3.570 .10,453 03/01/2016. | 03/15/2026.
68217F  AA 0 [OMNICOM GROUP INC........... B 1 2FE | i 999,070 . 999,259 83 | i | e | 0000 3.600 [ eaee 3.611 03/28/2016. | 04/15/2026.
68389X AU 9 |ORACLE CORP........cvvivrircrinriiniriininnineisniiesienississesienssisessensssssssnssenssnens | convee | oo | eervvereen] [ et TFE | iii00000.997,730 | 99.612 | .oveeeernnn996,123 | i 1,000,000 | ... 998,647 218 [ e | e | 2003400 | 3427 06/30/2014. | 07/08/2024.
693506 BP 1 |PPG INDUSTRIES INC......cccrvvereirrrinirierirnrineersnissnsnersensseessenssssssesssessnees. | eoneeen | oo | covervnenes 1| et IFE | 249,643 | ... 96.398 | ...ccooverr.n. 240,995 | ... 250,000 | ... 249,661 19 | v [ [ 203,750 |, 3.767 02/22/2018. | 03/15/2028.
69353R  FG 8 | PNC BANK NA SERIES BKNT.......cocumiierierieirnniinsissiiesiesessssssssesssssenssienes | evvens | oo [eovneienn2 | e TFE | 000,990,820 | ... 95.320 991,727 799 [ e | e | 2003100 | i 3.208 10/26/2017. | 10/25/2027.
708696 BX 6 | PENNSYLVANIA ELECTRIC CO SERIES 144A. ...101.287 998,359 217 | v | e | 4150 [ 4.179 06/05/2014. | 04/15/2025.
713448 CM 8 |PEPSICOINC.......cccoevrvrrrrnns ...101.468 998,983 170 | e [ [200.3.600 | ..o 3.621 02/25/2014. | 03/01/2024.
723787 AM 9 | PIONEER NATURAL RESOURCES CO . . [P I ..101.228 | ... 21,012,279 | e 1,000,000 | ... 931,554 TT25 | oo | v | e 4450 [ i 5.641 |W....... 02/03/2016. | 01/15/2026.
74256L AU 3 | PRINCIPAL LFE GLB FND Il SERIES 144A........ccoovvimerireieriseiserieeiesiseenns o] ,670 |..... . ,300 | oo 500,000 | ... 498,977 122 | s e [203.000 | 3.031 |AO...... 04/11/2016. | 04/18/2026.
74456Q BH 8 |PUBLIC SERVICE EL & GAS SERIES 10YR.......ccovniiiriiiciecincieirerieiseiine [ I rererrenenn998,210 | .. 998,904 172 | e v [2003.150 |, 3471 | FA ] e 11,900 08/06/2014. | 08/15/2024.
745310 AH 5 |PUGET ENERGY INC SERIES WL....... 999,069 123 | e e [00.3.650 | 3.666 |MN......| ccooovrrnnes 4,664 12/24/2015. | 05/15/2025.
74834L AV 2 |QUEST DIAGNOSTICS INC......ovvrrereiinrineirneeissisensesississenssssssessssssssssennss | woveeen | oo | veeveennens | aieni2FE | 000,992,480 ...102.702 | ..o 1,027,019 | oo, 1,000,000 | ... 995,617 T19 [ e | e | 204250 | e 4.343 |AO...... | coovrr 10,625 03/21/2014. | 04/01/2024.
74949L  AB 8 |RELX CAPITAL INC.....coeviririiriiriniiinriseiienisnisniississssenissnssssssesssnessensenes. | vovnees | oo | cevereven 1| e 2FE | 497,890 |.....98.875 | .................494,375 | ....... 500,000 | ... 498,181 297 [ | e | 000023500 | e 3.593 03/09/2018. | 03/16/2023.
75884R  AX 1 |REGENCY CENTERSLP... revrnrenesnnsresessensssssesesssssnsenn | | o | e | e 2FE | 00,999,425 |.....98.557 | 1o 985,572 | oo 1,000,000 | ... 999,419 (B) [ cerneermeernerrerns | eeervenrsrisernerns | o125 | s 4.132 02/28/2018. | 03/15/2028.
78408L AB 3 |JOHNSON (S.C.) & SON INC 144A..........ccovrvrirernrnrrnrnensennisenssnssisensnnenies | vevenns | oo | eovvrinenes] [ et IFE ] 000,999,080 |.....98.721 | oo 987,211 | e 1,000,000 | ... 999,398 88 | o e | 0000 3.350 [ 3.361 09/30/2014. | 09/30/2024.
832696 AR 9 | JM SMUCKER CO......occoirerrrierinrrierineserssesnsrsensensssssssssssssensesssssssssssns | wonneen | o | cevereveres 1| e 2FE | 480,170 |....92.511 | ... 462,554 | ... 500,000 | ... 481,595 1,425 | oo | e | 0003375 | 3.865 02/28/2018. | 12/15/2027.
845011  AA 3 | SOUTHWEST GAS CORP......ccovvirrrerinrineerneinerissrinsessnsssessessssssssssseensnnnes. | eovseen | oo | coneveees 1| e IFE | iiii0000.499,075 |.....99.330 | oo 496,651 | oo 500,000 | ... 499,123 A8 [ v | e | 203700 | e 3.722 03/12/2018. | 04/01/2028.
845743 BP 7 | SOUTHWESTERN PUBLIC SERV. 998,060 M7 | v | v | 0000 3.300 [ evees 3.339 06/02/2014. | 06/15/2024.
84756N AD 1 | SPECTRA ENERGY PARTNERS... 990,492 1,853 [ o | eeenennseinnernnnnns | oo 750 | s 4.958 02/08/2016. | 03/15/2024.
863667 AN 1 |STRYKER CORP.......cccoovimirrrieriseisniiseisesesisssssssssissssssssssessssssssssssssssenses | onenes | oo | vevvennins | e IFE | iiii000000..993,480 |.....95.829 | ooovvr0rrn958,293 | oo, 1,000,000 | ... 995,047 588 | ovvrverieriienins | cevrrenriieninennnnins | 00000 3.500 [ ovee 3.578 03/03/2016. | 03/15/2026.
863667 AQ 4 |STRYKER CORP... cerrteererrne e | e | oo | eevseenees ] [ eenFE ] 499,790 |.....96.316 | .................481,578 | ....... 500,000 | ... 499,785 (B) | evererererrrrerinnns | eereireereeisciennens | 000e3.650 e 3.655 02/26/2018. | 03/07/2028.
871829 BC 0 |SYSCO CORPORATION.... ....1,000,000 | ... 997,080 334 | oo | e | 00023.300 3.344 03/22/2016. | 07/15/2026.
87246Y AC 0 |TIAAASSET MGMT FIN LLC SERIES 144A ,017,538 999,233 107 | oo [ [ 4125 | 4.139 . 10/27/2014. | 11/01/2024.
883203 BW 0 |TEXTRON INC.....cccoovommrimrrrcrireireinns 486,062 520,423 (2,567) [ .oovereerreineins | eevneernerinneineinns | 204000 | e 3.337 20,000 |09/22/2017. | 03/15/2026.
883203 BX 8 |TEXTRONINC......cccooomrmirrcririens 508,647 (931) [ vererrerverreirens | eeverreernnreirernns [ 0003650 [ i 3.400 18,250 |09/25/2017.|03/15/2027.
883556 BX 9 | THERMO FISHER SCIENTIFIC 993,486 642 [ oo | e | 200:3.200 | e 3.287 32,089 | 08/10/2017. | 08/15/2027.
887317 AV 7 |TIME WARNER INC 999,442 88 [ o e [ 0003550 [ 3.561 35,500 | 05/20/2014. | 06/01/2024.
90131H AE 5 |21ST CENTURY FOX AMERICA SERIES WI..... 999,547 B4 | oo e | 0003700 [ 3.708 ..37,000 |01/21/2015. | 09/15/2024.
92343V CR 3 |VERIZON COMMUNICATIONS... 995,838 626 [ ..o | crreeineenneinseiens | 2003500 | e 3.579 35,000 | 10/22/2014. | 11/01/2024.
927804 FS 8 |VIRGINIA ELECTRIC & POWER CO SERIES A [ I . . 974,198 | oo 1,000,000 | ... 998,889 152 [ v e [0 3,100 [ 3.119 05/11/2015. | 05/15/2025.
931142 DP 5 |WALMART INC.....oevorirrrrrrrrrrrerirerireenns [P I \ 500,279 | ....... 500,000 | ... 498,874 188 | oo [ [2003.300 | 3.346 04/15/2014. | 04/22/2024.
94106L AY 5 | WASTE MANAGEMENT INC...... 975,312 6,112 | oo | v | 000:2.900 e 3.617 03/07/2014. | 09/15/2022.
94974B  FY 1 |WELLS FARGO & COMPANY. 154,888 12 | e [ [ 4100 | 411 05/27/2014. | 06/03/2026.
94974B  FY 1 |WELLS FARGO & COMPANY.... 844,390 B6 | oo e | 100 [ 4111 05/27/2014. | 06/03/2026.
96145D AC 9 |WESTROCK CO SERIES 144A. 999,593 50 | i e | 00032375 [ 3.380 08/21/2017. | 09/15/2027.
963320 AR 7 |WHIRLPOOL CORP. 999,355 103 | oo [ [ 004,000 | 4.013 02/20/2014.| 03/01/2024.
96950F  AQ 7 |WILLIAMS PARTNERS LP......coosvuniiinrineriierinsinseiseisesssssssssnenssssesssssssennens | nevenne | oo | eeveerinn | 00t 2FE | 1i00i00002.1,005,600 |[.....96.777 | cooovveireeen 967,770 | i 1,000,000 | ...ocovvenee 1,003,472 (520) | cvvovreveereerenees | e | 200:3.900 | ..o 3.833 07/24/2014. | 01/15/2025.
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98419M  AJ 9 | XYLEMINC [P ISP IOV 2FE| .ovier...978,620 | ... 94123 | v 941,229 | .coccvvvnes 1,000,000 | ... 980,545 1,925 | v | e | 0000:3.250 | e 3.536 02/01/2018. | 11/01/2026.
98956P  AF 9 |ZIMMER BIOMET HOLDINGS, INC......ovoviviiiiririneisiinisinsieiessssienssssnesenens JO PR IOV 2FE]| ................988,360 |..... 94.165 992,152 1,002 | v [ | 2000 3.550 | e 3.691 05/06/2015. | 04/01/2025.
98978V AL 7 [ZOETIS INC....cootvvrrrierirrieerseisenenieseessssessssssessessesessssssssssssssesssessnssnne | sevenee | oo | eeenerenee ] [ e 2FE| .o 994,440 | ... 92.257 995,045 488 [ ..o | e | 200.3.000 | e 3.065 09/05/2017. | 09/12/2027.
136385 AT 8 | CANADIAN NATL RESOURGCES..........coocomrieerierieineiseinssisssinssesesssssinnnnns | eevinee | oo [ eevnnecnen ] | s 2FE| .o 999,570 | ... 97.711 999,719 40 [ | e | 200.3.800 | 3.805 03/26/2014. | 04/15/2024.
29250N  AH 8 [ENBRIDGE INC........cocoviririmriieiniicicrinisiesienssesesssesesssssssesssenssssssssssennses | eoveene | o [ eeverreees T | vevens 2FE| ................996,560 |..... 96.827 997,970 330 | o | e | 000:3.500 e 3.541 05/28/2014. | 06/10/2024.
87971M  BD 4 | TELUS CORPORATION.........cccovvunnce | 2FE| o 942,940 | ... 92.234 948,187 5,247 | ovveveverreeines | e [ 0.2.800 | 3.539 01/10/2018. | 02/16/2027.
884903 BT 1 | THOMSON REUTERS CORP.........ccoimriiiiiriireriiieiesisississsissssssssssssesenes | sevenes JO PR IOV 2FE| ..o 305,361 | ... 97.840 | .................300,368 | ....... 307,000 | ... 305,961 152 [ v e [0 3.850 [ 3.914 09/22/2014. | 09/29/2024.
46132F  AA 8 |INVESCO FINANCE PLC......ciiiimiiiririsissssrssenisssssssnsssssssenssensssssssensssssssnsnns | oeeeas [o I 1FE| .iinr..969,290 | ... 97.931 | i 979,311 | 1,000,000 | ... 985,117 3,482 | [ |00 31258 [ 3.535 02/19/2014. | 11/30/2022.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations........ 111,991,624 XXX ...112,659,000 | ......... 112,137,370 58,517 0 0 XXX XXX | ... 998,051 | ..... 3,804,643 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... 111,991,624 XXX 112,659,000 112,137,370 58,517 0 0 XXX XXX ...998,051 | .....3,804,643 XXX XXX
Totals
7799999.  Total - ISSUET OBIGAtIONS.........reeeiiesiiieiisereerisstissesissers et snsennies | cissniens 115,351,445 XXX ...115,994,000 | ......... 115,483,514 54,831 0 0 XXX XXX XXX | .. 1,019,142 | .....3,874,243 XXX XXX
8399999, Grand TOal - BONGS...........vvuuvirrirrereeiieiseriesie ettt sani s s asnsansnns | arissias 115,351,445 XXX ...115,994,000 | ......... 115,483,514 54,831 0 0 XXX XXX XXX | ... 1,019,142 | .....3,874,243 XXX XXX
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Sch.D-Pt.2-Sn. 1
NONE

Sch.D-Pt.2-Sn. 2
NONE
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Annual Statement for the year 2018 of the American Retirement Life Insurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - Industrial and Mi:
023135  BC 9 | AMAZON.COM INC SERIES Wl....ooueviiieiiriiiinernieisnsieiesssiesssssssssssssssssssssessesssssessssssssessnss | sesessessessns 06/06/2018........ Tax Free EXchange.......cccccocvevcnininicrncnicieens 998,301 | oo 1,000,000 9,100
05351W  AA 1 |AVANGRID INC 3.150% 12/01/24... 01/03/2018........ J.P. MORGAN SECURITIES INC........covviirernriererinrirerierireeeiennes 499,895 | ....covveverrerererrerienerrens 500,000 | i 1,925
09062X  AF 0 [BIOGEN INC 4.050% 09/15/25. 02/27/2018........ JEFFERIES & COMPANY w....vuiiiiririiiiee st 510,855 9,169
101137 AS 6 |BOSTON SCIENTIFIC CORP. 02/22/2018........ Various 748,953
125896 BR 0 |CMS ENERGY CORP  2.950% 02/15/27 01/17/2018........ DEUTSCHE BANK CAPITAL, 982,862 . 1,020,000 | oo 12,872
142339  AH 3 |CARLISLE COS INC 3.750% 12/01/27 01/10/2018........ JEFFERIES & COMPANY .....oovuiiiirriiicieiiss et snsas 1,006,090 | ..o 1,000,000 5,833
166754  AS 0 | CHEVRON PHILLIPS CHEM CO SERIES 144A..... 02/27/2018........ J.P. MORGAN SECURITIES INC. 497,955 ....500,000
17252M AN 0 | CINTAS CORPORATION NO 2 02/15/2018........ PRESSPRICH RW.......ccccoconenne 1,000,000 1,000,000 | oo 14,286
20030N CH 2 |COMCAST CORP 3.550% 05/01/28, 02/01/2018........ BARCLAYS BANK PLC........coiiiieiniieeiiiciesisieiissiessnieenes 996,470 ....1,000,000
254700 BD 0 |DISCOVERY COMMUNICATIONS SERIES 144A 03/16/2018........ TaXable EXCRANGE........o ettt 986,927 1,000,000 9,985
29717P AQ 0 [ESSEXPORTFOLIOLP = 3.375% 04/15/26..........ccoomrrierirriririniierieriesesenississesiesssesesesesssenns 03/09/2018........ SIVL N (T RN 1,154,364 | oo 1,200,000 | ..oooovorieres 16,650
30040W  AE 8 |EVERSOURCE ENERGY 3.300% 01/15/28.... 01/03/2018........ WELLS FARGO BANK N Aottt 999,320 .1,000,000
316773  CV 0 |FIFTH THIRD BANCORP = 3.950% 03/14/28..........ccocririririririririrnnineiesisissisie e sessssiessssenes 03/12/2018........ Morgan Stanley...........c.ccueiiiiiniiiies 798,560 ....800,000
361448 BA 0 |GATX CORP 3.500% 03/15/28. 02/15/2018........ CITIGROUP GLOBAL MARKETS........ccoiiiiriiiieiinnieie s sis 951,770 ....1,000,000
443510 AJ 1 |HUBBELL INC 3.500% 02/15/28. 02/12/2018........ J.P. MORGAN SECURITIES INC........coiriireririeierinrieriniisceenienienes 985,190 1,000,000
524660 AY 3 |LEGGETT & PLATTINC 3.500% 11/15/27. 01/09/2018........ BARCLAYS BANK PLC........ovviriririieiierienisisseissseeninenes 987,490 ....1,000,000
573284 AT 3 |MARTIN MARIETTA MATERIAL.... 01/09/2018. WELLS FARGO BANK N A ..ottt 987,100 .1,000,000
57629W CG 3 |MASSMUTUAL GLOBAL FUNDIN SERIES 144A 01/08/2018........ J.P. MORGAN SECURITIES INC.....c.ocovrrrreieieierissienssissesensnines 498,995 ....500,000
610202 BR 3 | MONONGAHELA POWER CO SERIES 144A e 03/13/2018........ DEUTSCHE BANK CAPITAL, 985,790 21,000,000 | oo 11,833
637432 NP 6 |NATIONAL RURAL UTIL COOP.......covvuieiriircrriirerierinsierineiees 01/31/2018........ J.P. MORGAN SECURITIES INC. 997,060 1,000,000
64952W  CX 9 |NEW YORK LIFE GLOBAL FDG SERIES 144A SO 01/03/2018........ Credit Suisse Securities................... 992,050 ....1,000,000
666807 BM 3 |NORTHROP GRUMMAN CORP  2.930% 01/15/25. 03/09/2018. CITIGROUP GLOBAL MARKETS 1,035,788
693506 BP 1 |PPGINDUSTRIES INC  3.750% 03/15/28.......ccmvuvimeriierineireierisiesisssissssssssssssesssssssssesssssns | sosessesssssns 02/22/2018........ J.P. MORGAN SECURITIES INC.....c.ocorrrrreiereierineiesssissesenssines 249,643
74949L  AB 8 |RELX CAPITALINC 3.500% 03/16/23 03/09/2018........ BANK OF AMERICA.... 497,890
75884R  AX 1 |REGENCY CENTERSLP 4.125% 03/15/28.... 02/28/2018........ J.P. MORGAN SECURITIES INC.......ocoiriireirieierincirererieiesienienes 999,425
832696 AR 9 |JM SMUCKER CO 3.375% 12/15/27 02/28/2018........ DEUTSCHE BANK CAPITAL.... 480,170 3,984
845011  AA 3 | SOUTHWEST GAS CORP  3.700% 04/01/28.. 03/12/2018. MITSUBISHI UFJ SECURITIE.. 499,075
863667 AQ 4 |STRYKER CORP 3.650% 03/07/28 02/26/2018........ WELLS FARGO BANK N Aottt sssnsans 499,790 ....500,000
98419M  AJ 9 |XYLEMINC 3.250% 11/01/26 02/01/2018........ J.P. MORGAN SECURITIES INC........covviirereirernrirerierisreeeiennes 978,620 .....1,000,000 8,486
87971M  BD 4 | TELUS CORPORATION = 2.800% 02/16/27.......oouiveiiriririisisssssisessssesssssssssssnsssssnsssssensssssessnens 01/10/2018........ WELLS FARGO BANKIN Aottt 942,940 1,000,000 | oo 11,356
3899999. Total - Bonds - Industrial and Miscellaneous.. 24,749,338
8399997. Total - BONS = Part 3.t 24,749,338
8399999, TOAl - BONAS. ...ttt SEEE Rt 24,749,338 | .o 25,102,000 | ..o 147,744
9999999. Total - Bonds, Preferred and COMMON SIOCKS............c.uiiiureiiiiieieeireieeie ettt eaiee | eesesaess et e ee s bbbttt 24,749,338 XXX | e 147,744
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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

0 Year's Interest /

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

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

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - Industrial and Miscellaneous
023135 BA 3 | AMAZON.COM INC SERIES 144A | 06/06/2018. | Tax Free EXChaNge.......c.ovovscvvvscvemne | 998,301 | ....... 1,000,000 | ......... 998,210 | oo 998,240 | ....... 62 (7. D B CTeT: R TOL I TN DO IS 0| 24,850 | 08/22/2027.
05531F BB 8 | BB&T CORPORATION SERIES DMTN... - | 11114/2018. | SunTrust . . 946,490 | ....... 1,000,000 | .......... 999,180 999,176 |....... 108 108 ...999,283 o] e (52,793) | ... (52,793)| .......30,083 | 10/26/2024.
65473Q BE 2 |NISOURCE FINANCE CORP  3.490% 05/15/27. | .. | 12/06/2018.| DEUTSCHE BANK CAPITAL.............oe0. . . 947,280 | ....... 1,000,000 | ....... 1,012470 | 101,012,352 | oo | e (1,108) (1,108) o] on(63,968) | ....... (63,964) | ......37,324 | 05/15/2027.
811065 AG 6 |SCRIPPSNETWORKS 3.950% 06/15/25........... - | 03/16/2018. | Taxable EXChaNGe.......cooooovveessvveeesn | 986,927 | ....... 1,000,000 | .......... 998,100 | ..............998,515 |....... 3 3 | eeeeeemereeeei | erreernenn 898,518 | oo | oo (11,591)] ...... (11,591 ....... 10,985 | 06/15/2025.
884903 BT 1 |THOMSON REUTERS CORP  3.850% 09/29/24. .. | 10/02/2018. ] COrp ACtON....coovovssvsssosssvmssssssvesnss | ) 690,214 | ......... 693,000 | ......... 689,299 | ............690,311 | ...... 285 285 | oocrscescesis | cverressn890,596 | v | s (382) | v (382)] .......25,939 | 09/29/2024.
3899999, Total - Bonds - Industrial and Miscellan@ous...........ccvvvwssivvsssisssssines e | 4569212 | ....... 4,693,000 | ...... 4,697,259 (650) 0 (650) 0| ..(128,730) | .....(128,730) | ...129,181 | XXX
8399997. Total - Bonds - Part 4... s | 4,569,212 | ....... 4,693,000 | ... 4,697,259 (650) 0 (650) 0| 4,697,942 ..(128,730) ] ......(128,730) | ....129,181 | XXX
8399999. TOtal - BONAS...oosorrresrrssrsss s s | 4569212 | ....... 4,693,000 | ....... 4,697,259 (650) 0 (650) 0| 4,697,942 | ...co.0 | ...(128,730)| ......(128,730) | .....129,181 XXX
9999999 Total - Bonds, Preferred and Common Stocks s | 4,569,212 XXX | 4,697,259 (650) 0 (650) [ 4,697,942 | ..o 0 |..(128,730)| .....(128,730) | ....129,181 | XXX
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Sch.D -Pt. 5
NONE

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

Sch.D -Pt. 6 - Sn. 2
NONE
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Annual Statement for the year 2018 of the American Retirement Life Insurance Company

SCHEDULE DA - PART 1

ned December 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Ow
5 6 7

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 11 14 15 16 17 18 19

F Amount Due

0 Current Year's and Accrued

r Unrealized Other-Than- | Total Foreign December 31

ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for

g Date Maturity Book/Adjusted Increase (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued

Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) / Accretion | Recognized B./A.C.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest

Bonds - Industrial & Miscell (Unaffiliated) - Issuer Obligati
CORPORATE PASTI 95.....ccouiiutiisiissisessssissssssnssssss s snsssssssnsens | ........... ‘ | 12/28/2018. | Various..... 01/02/2019. | .......cc. 18,899,395 | ..ovvireneranniinns [ | e | | oo 18,899,395 | ......... 18,899,395 | .oovivinirinniinnns [ | s 178 | ... 1.78 | Dalily... | ...... 232,682 [ .o
3299999. Industrial & Miscellaneous (Unaffiliated) - 1SSUET OBlIGAHONS. .......c..ivuiiuiiiiiieiisiistiieiitins atierssss sttt ensssins | onrssinas 18,899,395 | ... (L] [ {0 [ (L] [ 0 .. 18,899,395 | ......... 18,899,395 | ......c.ccve.. (L] [P 0 XXX XXX XXX | ... 232,682 | ..o 0
3899999. Total - Industrial & MiSCEIANEOUS (UNGFFIIBEA). .....vu.rereresiressirisire sttt | eiserisas 18,899,395 | .o (V] [P 0 [ oo 0 | 0] e 18,899,395 | ......... 18,899,395 | oo (] I 0] XXX XXX XXX ] e 232,682 | oo 0
Total Bonds
7799999. Subtotals - Issuer Obligations........ OO OO OO OO OO PO PO PO PP PO PO PP O PPPP PP PO PP PPPSPPPOPOPR INPOPPPPOON 18,899,395 | oo [ |0 [0 | 18,899,395 | ......... 18,899,395 XXX XXX XXX ] e 232,682
8399999. Subtotals - Bonds ..18,899,395 18,899,395 18,899,395 XXX XXX XXX | e 232,682
9199999. Total - Short-Term Investment: ..18,899,395 18,899,395 XXX XXX XXX | e 232,682
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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
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Bank of America Richmond, VA (15,232,905) | XXX
JPMorgan Chase Austin, TX (23,662) | XXX
JPMorgan Chase. BrooKIYN, NY ..o sensees | erieiens 1,376 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 (15,255,191) | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (15,255,191) [ XXX
0599999. Total Cash XXX XXX 0 0 (15,255,191) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. (8,065,305) | 4. April (14,155,818) | 7. July. (6,645,840) | 10. October. (9,846,902)
2. February (7,084,429) | 5. May. (8,885,556) | 8. August. (20,177,464) | 11. November. (16,177,656)
3. March (1,737,055) | 6. June (16,541,375) | 9. September. (14,052,578) | 12. December. (15,255,192)

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

cusip

2
Description

3
Code

4
Date Acquired

5
Rate of Interest

6
Maturity Date

7
Book/Adjusted Carrying Value

8
Amount of Interest Due & Accrued

9
Amount Received During Year

NONE
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona
4. Arkansas... Stat deposit 110,312 108,195
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida. . Stat deposit 110,312 108,195
B PR €Yo o - OO Stat deposit 35,099 34,426
12.  Hawaii
13.  Idaho.
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22, Massachusetts............cccoceneruunncd MA | ..
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada Stat deposit. 250,855 247,305
30.  New Hampshire.
31, New Jersey....
32. Stat deposit 210,748 208,031
33.
34. Stat deposit 411,461 406,156
35.  North Dakota.
36.  Ohio... Stat deposit 1,505,346 1,485,938
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41.  South Carolina...........cccevvrrereree.SC | . Stat deposit 154,888 151,146
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia Stat deposit 260,737 255,734
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59.  Total XXX XXX e 1,505,346 1,485,938 1,544,412 1,519,188
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0

E28
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