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Annual Statement for the year 2019 of the Alliance Of Transylvanian Saxons

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3+4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEMMENES......oovuiiiiiiiiiiiiniieieeieesisesiesisessiesssssssesssssssessses | oeessesssssssssssssnsens | oeeseesnesnees 0.0 [ [ e | s (VN [P 0.0
1.02 All Other GOVEIMMENTS...........ooveierrieeeieirssiseisesisssissesesseississenns [ eeveeenseeeens 297,762 | covverrennn 0.3 [ AV O (2 T ST 297,762 | v 0.3
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | v [ cevvriininnnnd 0.0 [ [ e | s (VN [P 0.0
1.04 U.S. Political Subdivisions of States, Territories and
P0SSESSIONS, GUArANtEEM........oovvvreeeeeeieeieeieeieeieeiseieeeses e [ eeiieeiineens 4,015,888 | ...ccovvrienes 4.3 | 4,015,888 [ ..o | v 4,015,888 | ...ccovvvrernes 4.3
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUArantEed..........c.ocuurierieeiireineise s [ oeeereiins 23,830,849 | ......cce..25.6 | oo 23,830,849 [ ..o [ v 23,830,849
1.06 Industrial and MiSCEIANEOUS..............ovvurierreeiireiireireiresiseeseeseeiens [ e 55,163,064 | .............59.3 [ ..o 55,163,064 | .....coovovrrrirrrrines [ v 55,163,064
1.07 Hybrid SECUMLIES.......coucvivieeiciieieieeee e ssssenens | crvssieissssse e ses
1.08 Parent, Subsidiaries and Affiliates...........corrernenneinninenesne [ o
1.09 SVO Identified FUNAS..........covurririreiisesseiee e | e
1.10 Unaffiliated Bank LOANS..........cceuuiurureeineereineineeneineieesseeseessessseees [ esesssessissssssessessessneens
1.11 Total Long-Term Bonds..........cccceveverrieieuriesieieseiesceisesesesessessesenes | sovvssaenns 83,307,563
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)....
2.02 Parent, Subsidiaries and Affiliates............cccoevierririreierieeeeie e
2.03 Total Preferred StOCK.........cooierrierienrirnieneneises s
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) .............| coevevverneeee. 663,821 | .coocvirernn 0.7 [ 663,821 | ..o [ e 663,821 | .cvvevrnnn 0.7
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........ccccovvvrerrennec.
3.03 Parent, Subsidiaries and Affiliates Publicly Traded.
3.04 Parent, Subsidiaries and Affiliates Other.........c.ccccovnrnrinrinninnees
3.05 MUtUI FUNGS.....oiiieeieirieceneiee ettt
3.06 Unit INVESIMENE TIUSES. ......oovverererrereneeee e ssessessenenns
3.07 CloSEd-ENd FUNGS........coorrererierirrireieeseensieessesssissesess s sessenens
3.08 Total COMMON SLOCKS........c.rvrirrerreireiieeieeiseesseeiseesseesessesssesseees
4. Mortgage Loans Schedule B):
4,01 Farm MOMQAQES. ......cvvvevevcvere ettt ssetes s ses s ssssssessssssses | sessssesssssssesisssssesssiess | coessesessissenns 0.0 [ | e | e, (1 I 0.0
4.02 Residential MOMGAgES.........ccovvveereriereeeeiees e ssssssessssssessesnss | cevsssesisssssesisssssesissiess | csvesessissenns 0.0 [ | | e, (1 I 0.0
4,03 CommErcial MOMGAGES.........ccvvivereeieereiersetesee s esssssessssssesnsns | cesssesssssssesssssssesissiess | cessesiesissenns 0.0 [ | e | e (1 I 0.0
4.04 Mezzanine Real Estate LOaNns..........cccoveuvivververnernerneincrncnnennenns s | oo 0.0 [ e | s, (V] 0.0
4,05 Total Morgage LOaNS............ccceviivevevneeesieieiessieesesssesesssssesessssenes | sonvesssssssesisssssesennad (01 I 0.0 [ e, (018 I (118 I (1 I 0.0
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPEANY........cccoeveveveererieeirieeisieseseeseseens | cevereeeeseseeiens 7,950 | oo 0.0 [, 7,950 | cooveeeieereeieeeieeees | e 7,950 | oo 0.0
5.02 Properties Held for Production of INCOME...........cccveuernenerieisrnnnenns [ eovrreisiinssesesesinsnns | cvevessninninns 0.0 | oo [ | v (V1N I 0.0
5.03 Properties Held for SAlE..........cc.eiveureieierieriicieiesissieesesssssssssessenes | ersssesssssesssssssssesssssses | osssesssssssans 0.0 | Lo | orriesssesssseesessanes [V 0.0
5.04 Total Real EState.......c.cvvurieriiieniieeieiieiieiieeieniseiesiessenessessens | sevssesssessnsisneens 7,950 | v 0.0 [ oo 7,950 | coooeeerinnid (U1 [ 7,950 [ v 0.0
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1) ..3,635,302 ....3,635,302 |.
6.02 Cash Equivalents (Schedule E, Part 2 3,201,595 3,201,595
6.03 Short-Term Investments (Schedule DA)..........ccceveeeeierneierieiinns Leveeesrissesieissiesisnens | enreesisneennens0.0 [
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| cc.cc..c..... 6,836,897 6,836,897
7. CONrACt LOANS......cuurieieiiiieiieiteeisetse ettt sssssssssssssnns | eeesssisssesnees 238,385 | oo 0.3 | e 238,385
8. Derivatives (SChedule DB).........cc.ccuicieieeireieieessese et sessesisssens | ceniessssssesssesssssesseess | eevesssessnssnnss 0.0 | oo
9. Other Invested Assets (Schedule BA)...........cccveeveevcieeieeeeieeeeesseieenes | o 1,599,791 | ..o 17 [ 1,599,791
10. Receivables for SECUMLIES. ..........ocririerrireieiiieeereseesessseseieees | cevieesieesiessiesseessiessiens | cereeseeesenenens (V0 I N
11. Securities Lending (Schedule DL, Part 1)........ccccveevievicieieisieiieiseens | eeieiesssiesesseiens | coveneiieinnnns 0.0 [
12. Other Invested Assets (Page 2, Ling 11).......ccooooooerrioerrieceiecnieeceiins [ el 0.0 oo,
13. Total INVeSted ASSELS.......uiiuuiieririiiieeiseisriseiseiseseesei s | eesnesssenns 93,090,997 [...cccoo.ee. 1000 |, 93,090,997

Sio1




Annual Statement for e year 2019 ofthe Alliance Of Transylvanian Saxons

10.
1.

© o N o

10.

1.
12.
13.
14.
15.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN.........curuirieerireieieiire sttt s st s 8 e sttt 7,950
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........courrirrrrirririsrneseee s sssssss e ssessesssnsssssns

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........ccovirirrirririeerrrreserese et esessnes 0

Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 3.ttt sttt s et b s es bt en s bt nnnn
3.2 Totals, Part 3, COIUMN 1.ttt st bbbt bbb s st n b b nnnn 0

Total gain (10ss) 0N diSPOSAlS, Part 3, COIUMN 18.........c.cviuireieieiiesieetsite ettt bbb s s bbb s sttt bbb et s s st s st et s s bt s e seneaes

Deduct amounts received on disposals, Part 3, COIUMN 15..........oiiecicere ettt sttt e bbb sttt es bt en s sae s s ntenas

Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 15.........oiieieissieie sttt sttt s en
6.2 Totals, Part 3, COIUMN 13......coiieieissieie sttt b st s s en 0

Deduct current year's other-than-temporary impairment recognized:
7.1 Totals, Part 1, COIUMN 12, ...ttt bbb s bbbt
7.2 Totals, Part 3, COIUMN 0. ..ottt b bbb s s bbb s s st 0

Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt e s bbb bbb
8.2 Totals, Part 3, COIUMN O.......ouiirieiieciciceiss ettt sttt st 0

Book/adjusted carrying value at end of current period (LINES 142+3+4-5H6-T-8).........cccceueririreieiiesieie sttt b st st 7,950

Deduct total NONAAMILIEA AMOUNTS. ..ottt bbb s e s bR s £t s8R bbbt bRttt

Statement value at end of current period (LiNe 9 MINUS LINE 10)........cc.ceieiiiicieisieeieiie ettt st et b bbb ba s bbbt 7,950

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHIOF YEAI ...ttt

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).ttt sttt ssess e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........c.cvuiuriurriiirirreieseese et eseesnes 0

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 2.ttt ettt bbb bbb bbbt s bbbt nann
3.2 Totals, Part 3, COIUMN 1 ...ttt b bbbt s bbbt bbbt nann 0

ACCTUAL O QISCOUNL........oocvvicvivete ettt ettt ettt bbb b s b s s s 2 s st n s s b e s se et s s s s et s s bbb e s s e s s s se bbb bbb s bt n s s s st ntenansnta

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O......oueeieeecet ettt ettt bbbt a s b st s st s s baes

5.2  Totals, Part 3, COlUMN 8.......o.ovuevereeeeeeee e B ‘ JORER R, 0
Total gain (loss) on disposals, Part 3, Column 18.........ccccoevevevverrervcrrren J) B B W B T

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

9.1 Totals, Part 1, COIUMN 13........oiiierieriecee ettt

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

10,1 T0tals, Part 1, COIUMN 1. oot

10.2 Totals, Part 3, COIUMN 10.......cirireiieieeeieerieesiessseesssess s bbb 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-8+9-10).........cccccuverererierierereeie e 0
TOtal VAIUBHON GIOWEANCE..........occimiiiii bbbk bbb

SUDLOLAI (LINE 11 PIUS LINE 12).....uiiveieiieitiictcieite ettt s bbb 4 s b bbbt bbb st e s st 0
Deduct total NONAAMItEA @MOUNES. ... bbb bbb bbb

Statement value of mortgages owned at end of current period (Lin€ 13 MINUS LINE 14).......ccieiuiiiieieeicieesse et b st bs st 0
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAN.........cuiuririeerireieiierise ettt s st s £ E sttt 1,637,245
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8.ttt

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........ccovirinrerrininrnrreeseseses st sessessnes 0

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.........cvivieieeiceretese ettt s st et sa ettt s e bt s s s sse s sanees
3.2 Totals, Part 3, COIUMN 12.........vieieiieeieisetese ettt sttt st et a ettt s e b b s s e s s s seesnsnees 0

ACCTUAL O QISCOUNL........oocvvicvicteie ettt sttt s s s s b s s st s s st ee b s s b e s s s st s e bbb e s s e s s se b b st b st et es bt n s s s st ntenaes st

Unrealized valuation increase (decrease):

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

5.2 Totals, Part 3, COIUMN O.......covimiiiirieeieeieeeisess st as s 0
Total gain (10ss) 0n disPOSalS, Part 3, COIUMN 19.........c.eiiiieie ettt ettt bbbt s b b s s b s s st et s st bbb s s b s st s st et s s b s s s seneaes 4,675
Deduct amounts received on diSpoSals, Part 3, COIUMN 16..........c.vieiciireie ettt sttt st s et e b e b s ss bbb es bt en s sae s sntenas 42,106
Deduct amortization of premium and AEPIECIAHON. ..........cccveviieiceese ettt bbbttt es s bt s s b e s s s s st s bttt s bt en s sse st anee 23

Total foreign exchange change in book/adjusted carrying value:

9.1 T0talS, Part 1, COIUMN 17 ...t

9.2 Totals, Part 3, COIUMN 14........ouiriiiiriciiiecsie st 0
Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 5.ttt bbb

10.2 Totals, Part 3, COIUMN ... st R 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10).........ccccereruriirernrnsieieissie st sssse bbb st 1,699,791
Deduct total NONAAMItEA @MOUNES............iuiiiiiiiiiii bbb bbbk

Statement value at end of current period (LiN 11 MINUS LINE 12).........cciuiieiiiiciieiesieese sttt st bbb bbb bbb bbbt es st 1,699,791

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDEI 31 Of PHIOT YBET...........c.cvivevcirceeiee ettt sttt st a st s ettt s e bt st s st e st et en s st s st eneen 75,244,520
Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7..........c.eiiucieisiiiie ettt sse sttt s R s s bbb E bbb s st st 20,170,165
ACCTUAI OF GISCOUNL. ...ttt 8RR R8s 30,413
Unrealized valuation increase (decrease):
A1 PAME T, COIUMN 121 it s R
4.2 Part2, SECtON 1, COIUMN 15........ ittt
4.3 Part2, SeCtion 2, COIUMN 3.ttt 212,223
A4 Partd, COIUMN T oeeeeesseeeessee et cessseess s ess s8££ 8RR 50,094 262,317
Total gain (10ss) on disPosals, Part 4, COIUMN 19..........cceiiiieieiesie ettt bbbttt s bbb st b s bbb bbb e bbbt e (28,078)
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7.ttt bbbt bbb bbbttt anee 11,060,797
Deduct @aMOTHZALION Of PIEMIUM..........cvciiiieteiicietece ettt bbbt b bbb s 1A b1 bbb s s bbb st b bbb bbb bbb s bt 210,567

Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COMUMN 5.
8.2 Part2, SECtON 1, COIUMN 1. ...ttt ettt ettt bbb nans
8.3 Part 2, SECHON 2, COIUMN TB.......viriveiiecieieecte ettt sttt sttt s st bt s et ae b s bt ss et ben st et es s et s et etessnaetanans
8.4 Partd, COIUMN 15, ...ttt bbb bbb s bbbttt bbbt 0

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

9.1 Pt T, COMUMN T4 ..ottt bbb bbb s bttt st s
9.2 Part2, SECHON 1, COIUMN 17 ...ttt st bbb se bt
9.3 Part2, SECON 2, COIUMN T4........o.ooieeeete ettt bbb sttt
94  Part4, Column 13

Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, Line 2.

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

84,407,974

Deduct total nonadmitted amounts......

Statement value at end of current period (LINE 11 MINUS LINE 12).......c.oveieuieieieeeeeeieieete ettt sttt sttt s s e s a s s nee 84,407,974

Si03



Annual Statement for the year 2019 of the Alliance Of Transylvanian Saxons

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States......c.ovvrevrerireees | v
Governments (Including all obligations 2. Canada........ 297,762
guaranteed by governments) 3. Other Countries.........cocooveeree | orrerrereiesseseessseres e
4. Tofals............... 297,762
U.S. States, Territories and Possessions
(Direct and guaranteed) B TOtAIS. .ottt |t sserssrsniens | erersstessessesssssssensssnsessessntes | seressessessssssesessstessessssensesies | srsesesistessessstenses et sntensensnees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtalS. ..o | e 4,015,888 | ..o 4,199,582 | .cooviieean 4,065,520 | ..o 4,000,000
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....ocrieininsccscninnrinnns | v 23,830,849 [ ..oovveirniciis 25,248,256 | ...oooooovriiciinn 24,039,874 | ..o 23,066,000
Industrial and Miscellaneous, 8. United States..........coccoveemevnes | v 50,770,306 | ..cocovvvvrierinnn 62,449,306 | .......cccoverrnnn. 53,059,014 | ...ccvvins 49,626,397
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada.......cccoueveiviereieiiens | e 3,194,650 | .ooovvvirercree. 3,845,288 | ...coovvvrreiernen. 3,314,205 | ..ooovereerae. 3,000,000
and Hybrid Securities (Unaffiliated) 10. Other Countries.......cccovvrercnns | ceverieesrsrsissinnens 1,198,108 | ooovveveeiiiineas 1,432,067 | oo 1,258,385 | .oovovvrereiiiinnias 1,000,000
11, TOaIS. e | veeerssnesseeesnens 55,163,004 | ...ooooovreririenn 67,726,661 | ...ovooovreicin 57,631,604 | ..ooooovriici 53,626,397
Parent, Subsidiaries and Affiliates 12, TORAIS. ... | s | st ssssans | eossssssss s ssss sttt sensans | ebssssess sttt
13. Total Bonds....
PREFERRED STOCKS 14. United States...
Industrial and Miscellaneous (Unaffiliated) 15. Canada........
16. Other Countries
17. Totals...
Parent, Subsidiaries and Affiliates 18. Totals......cccovvrneinciennes
19. Total Preferred Stocks..
COMMON STOCKS 20. United States...............
Industrial and Miscellaneous (Unaffiliated) 21. Canada........
22. Other Countries.........c.cccoe..
23. Totals......cooviniiniiniiniisiins
Parent, Subsidiaries and Affiliates 24, TOMAIS....cucvecriieieiciiisieiieiiies | creisissiesie et ssressssiensiens | cristesesisssssessesssssssesssssntessess | sressssessessesssestesses st ensensaanes
25, Total Common Stocks.....cue. | wovceevcriiiieeces 1,100,411 | v 1,100,411 | e 553,578
26. Total STOCKS....cuummsrermsssnssnns | coveririeiscriiensnnns 1,100,411 | v, 1,100,411 | e 553,578
27. Total Bonds and Stocks...... | ...cccccvuvrrernnnn. 84,407,974 | ...cooovrci 98,617,883 | ..o 86,557,604
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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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 asa 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

1 NAIC ettt ses s saens | stsesssssssssssesssssisssesas | sressessessssessessessiesies | sressssssessessessesssssnsns | sressssssssssssessssesssnsens | sreessessesssnssnsessessensens | sveesreess X errerenrinnies | erveesessssesseessesiesnsQ | cosvvessissssessessnns 0.0
1.2 NAIC 2.ttt siens | stssssesssessssesssssiessesas | sresssssissssissssssessssses | eressssssessessiessessssssesens | sessissssssssssesssssessnsens | seessesesssnsensessessensens | sveesreess X erverneninnes | erveeressssenssesiesiesnsQ | cosvvessiesiesesssssnns 0.0
1.3 NAIC 3.ttt saes st saessessssiens | svsessessssssssesssnsssssesans | sresssssessississssssesssssns | eressssssessessiesssssssssnsns | sreesisssssssnssessessessensens | sreesiessesssnsessssessensons | sveesrens X errerenrinnes | erveeresensenseesieseesnsQ | coneressiesissiesessnns 0.0
1 NAIC Aottt saes s siens | srsnssssssessssesssssisssesaes | sressessnssesssssssesssssies | eroessessessissessesssssesns | sresssssssssssssssssessnsens | sreessessessenssssessessensens | sreesreess X ernernerinnies | erveesissessesseesiessesnsQ | cosevessiesiesessessnns 0.0
1.5 NAIC 5.t ssens | svsessssssssssssesssssisssesss | sressessissssssssessesssesies | eresssessessissessessssssesns | sreesssssssssssesssssesssnsens | sreessessesssnsessessessensens | sveeseess X ernerenrienes | erveesesssseessesiessesnsQ | cosvvessiesessessessens 0.0
1.8 NAIC Bttt seesis st ssessssessens | svssssssssssssssesssssisssesses | ariessesssssissesssssonsissies | erosssessesssssessesssnsesins | erosssssssssssssssssesssnsons | ereessessesssnsssssessensansons | svessenss Xl arserenrenses | onseessesssnsensensessenssd | wosmrensonssssessessnss 0.0
1T TOtAIS ..o ressssiesisssessesssssssessssnsenisnns | evenressissienenesseeseesd | everieniesienisnienieeieen0 |0 [0 [0 | e XX [ eneeiesiisiiesiesieeeed0 [, 0.0
2.1 NAIC et ssesssssesisssns | cevsessesssssesssssssnsenss | oevienseeeeeenOT,TB2 | evveireeiseiiesissssseniiens | eevesssssesssesissessssinss | eevessesisssssssesissessennes | oevverres XKXeeneveriene | evvereeieeennn297,762 | oo 0.4
2.2 NAIC 2u.eoieteeee ettt sass st sesans | sestesssssssesssssesssessanss | sessesiessssessessessesseses | sesessessissesessssssssinss | sesesssssesssssiesessssinses | eeeesiesisssssseesissessenses | sesienres XKKurrneierienes | cvvrreesiesienssiesienees0 oo 0.0
2.3 NAIC 3ottt sesaas | sestessessssstesssssesssessanss | sessesiesssssssessessenseses | sesessessissesesssssensinnes | eesesssssesssssiesessnsinses | aeeesesisssesssessssessenses | sesienres XKKurrenierienes | cverreesieseneniesieneen0 e 0.0
2.4 NAIC Aottt saessss s | sevsesssssssiesssssssssssssss | sevesiessssssssssesssssese | sesessesssssessssssssssiens | sesessisssesssesissessssenses | eeveesesisssesseessssessenses | vevierres XKKurreenvenienns [ coveressissieneseesieneesQ oo 0.0
2.5 NAIC Bu.ooc ettt ssesas | sesssssessstessss s ssessanss | sessesiessessssessensissenes | sesessesssssesessssssnseenns | seveessssesssesissessssinses | senssesissssessesisseseens | sesieenes XKKunnnierienes | cveeiesiesesiesesennenQ e, 0.0
2.6 0 | 0.0
2.7 TOMAIS. ...ttt sssesssessssssiesasnsins | enressiessesssnssnssesseneesd | eeveesiesiesianns 207,762 | oo (O P (O 0] )., SN [P 207,762 | ..o 0.4
. U.S. States, Territories and Possessions, etc., Guaranteed

3.1 NAIC 1...

3.2 NAIC2...

3.3

34

35

36

3.7

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

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

...4,187,996

A

....2,984,033

,026,002

............. 22,804,847

.1,026,002 |..

............. 22,804,847

..1,026,002
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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)

3,327,809

12,736,911

26,707,351
28,599,344

26,436,947
26,332,473

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 asa 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)
4,101,823 16,190,536

1,328,668
1,064,975

10.1
10.2
10.3
10.4
105
10.6
10.7

Unaffiliated Bank Loans

NAIC 1
NAIC 2
NAIC 3...
NAIC 4
NAIC 5
NAIC 6

TOMAIS. ...t
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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 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 asa 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
11,1 NAIC 1ecrneereeeeneeessseseesesensesssesesesssnsnens | (@) 10,535,059 | oo 9,088,216 |...ccevennee. 1,856,366 |............. 23,774,377 | ..o 9,630,094 | oo (U 54,884,112 | o859 | XXX e [ e XKX s [ 53,555,444 | ............... 1,328,668
11.2 NAIC 2ueereeneeeesenesesssseeesssesenssssssennesees | (Q)ereneiniiininiinn0 [ 3,327,809 |...ocevrrnns 4,787,649 |............. 12,736,911 | oo 7,571,081 | o0 [ 28,423,450 | oo 34T | XXX e e XK s [ 27,358,475 | ..o 1,064,975
11.3 NAIC 3... . . .0 .0 .0
114 NAICA.....eecreneeensesenesssnenssssnssesssessssnssees | (D)0 | 0 | 0 | 0 | 0 | 0 |0 0.0 [ XXX e e XXX s [ e (1 0
11.5 NAIC 5...eenncneerseseinesenssnssseesssssssssssessenesns | (@i | 0 | 0 | 0 |0 | 0 Q0 | 0.0 |t e XXX e XXX | e (1 S 0
11,6 NAIC Bu.cecsrrreeeseeeseisssenennsssneessssnseenssssees | (@0 |0 | e, [0 oo o I [PPSR RR ORI ) IFCTRORORRRRRRRRo o I I (o) TSRO I [FURORRRRRRRRRN X | I ISR ¢.0 GRS RTRROND @0 SO RNl [FPRRRR RO L1 I 0
117 TOtAIS.ccoececeeeseseieseeieeseeenssenseiensnssnsssineenne | enneneeenenn 10,935,059 | i 12,416,025 | .. 6,644,015 |.............36,511,288 | ......... 17,201,176 | .ooovvcrvivvcnecnen0 | (0).083,307,563 | oo 100.0 |t e XXX [ XXX [ 80,913,920 |...covvveenee 2,393,643
11.8 Line 11.7:a5@ % Of COl. 7.t | ceerseseisissisnenees 126 | oo 149 | i, 8.0 | o438 | 206 | 0.0 | i 100.0 | XXX [ XXX s [ XK e [ s 971 | e 2.9
12. Total Bonds Prior Year
121 NAIC e ssseeessteseessssssenenees | coneenneenns 13,902,424 | i 9,971,908 |....covvenee. 2,312,695 |...covvnee. 13,344,470 |...ccocouee. 13,536,763 | ..ovveeeererceereenns [ e XXX oviveereee v XK e 052,728,261 | e 840 | 51,860,994 | ..o 867,267
12.2 NAIC 2.ttt | eeseniesi et ssiennes | seeseeeieneees 3,352,167 |.covvvenneen 2,617,640 |............. 14,266,286 |............... 9,389,856 | ...oveueerrinireieieiennn | e XXX eoevevrene [ XX e [ 00000000 29,625,950 | o360 [ 28,066,676 |.....cccounee 1,559,274
12.3 NAIC 3
124 NAICA4...
12.5 NAIC 5.
12.6 NAIC 6
12.7 Totals 4,930,336 |............27,610,756 |.............22,926,620 | ...c.cocovrvrerrrnrenn0 | v ) 0.9 G
12.8 Line 12.7. 358 % 0f COl. 9....vvuiiiviiiiiiisiseniseisensisnsnissinsnes | cevenssesssessnssesenes 16.5 | oo 16.2 | oo 8.0 | 335 | 278 |00 [ XXX
13. Total Publicly Traded Bonds
13,1 NAIC 1o esssssiessesensssssesensesssnsnenns | ceeenenneens 10,504,282 | i 8,972,105 |....ccoovvnnee 1,729,490 |............. 23,052,811 [ ..o 9,296,755 | oo [ e 53,555,444
13.2 NAIC 2 ...3,327,809 4,787,649 212194129 | 7,048,889 | [ 27,358,475
13.3 NAIC3
13.4 NAIC 4
13.5 NAIC5...
13.6 NAIC6
137 TOtAIS..c.ovcceeceeneseesseeenenisenenensnsnsssnnennes | cveenereene 10,904,282 | 012,299,914 | e 6,517,139 |.............35,246,939 |............16,345,645 | ......ccoevrvrninicnn0 |
13.8 Line 13.7:a5@ % Of COl. 7..oeuivirreereiceeeneeeseeeeneiens | evveieeeineieeeiees 13.0 | o 15.2 | o, 8.1 | coreeeeeenn38 [ in202 | 0.0 |
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11..........cccceevvvec | covvvverererienne, 126 | oo 148 | oo T8 | o823 | 196 | il 0.0 |
14, Total Privately Placed Bonds
141 NAIC 1eeiicereseeenssssnenesssnsneseniesns | ennsnesneeners e80T 10 | vvnineneeen 116,111 | 00 126,876 | e 721,566 | ooooveeirennns 333,339 | e 1,328,668 | 18 | 867,267 | ..cvoverrireicnis 1A ), 9,9 SO IO 1,328,668
14.2 NAIC 2 ....542,782 522,193 | e e 1,004,975 | 13 1,559,274 | oo 19 e XXX e e 1,064,975
14.3 NAIC 3...
144 NAICA4...
14.5 NAIC5... X
14.6 NAIC6 .0
147 TOtAIS.....eoccrrcceeceeieessssseeenssssssenenes | seeenenenenneee 80, T 10 | e 116,111 | 126,876 |............... 1,264,348 | ...coovvrinnn 855,531 | o0 [ 2,393,643 | .29 | 2,426,540 | 2.9 | ), 9,9, SO IO 2,393,643
14.8 Line 14.7asa % of Col. 7..... .49 .53 . .35.7 .100.0 |.. . 100.0
14.9 Line 14.7 asa % of Line 11.7, Col. 7, Section 11........ccccoevcvcvii | coveeivieiiiiiiiin0.0 | e, (U [P 02 | ool 15 | i, 10 | o000 | e AT R 0. O DU 0.0, G IND 0.0 RN DU 0.0, GO [ 2.9
(@) Includes $.....2,393,643 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b)  Includes $.....510,021 current 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.
(c) Includes§.......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5G| designations and §.......... 0 current year, §$.......... 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 $

..0;

NAIC 2§.......... 0;

NAIC3S.......... 0;

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

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

NAIC6S........ 0.
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SCHEDULE D - PART 1A - SECTION 2

Commercial Mortgage-Backed Securities.....

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 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total from Column Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date 7 Prior Year Publicly Traded Privately Placed

. U.S. Governments

1.01 Issuer Obligations. ..12,981,484

1.02 Residential Mortgage-Backed SECUMHIES. ..........ceieiririveeiiierieieiees [ erreeeininieisineeienis | eereeisneseesnnssseseniess | ereeereenmsssssessssessnnnse | eerenesenssesssnseennnnne | eeneresnsnsessssseennsese | oevererse XK Kurtsrsnreens | evevessnrerecsneneneen0 [ o000 [

1.03 Commercial Mortgage-Backed Securities.....

1.04 Other Loan-Backed and Structured Securities.. e | e | RN

........................ 0 [ i |0 reneen 12,081,484

2.01

2.02

2.03

2.04

2.05
. U.S. States, Territories and Possessions, Guaranteed

3.01 1SSUET OBlIGAtIONS.........cvuviriiiciiciieiieicieeeri e | reeersesssse e

3.02 Residential Mortgage-Backed Securities...

80IS

4.01
4.02
4.03
4.04

4.05

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

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

5.01
5.02
5.03
5.04

5.05

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
Issuer Obligations.
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..

619,069

616,047 |.

............ 10,741,774

23,830

6.01
6.02
6.03
6.04

6.05

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations.
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..

7.01
7.02
7.03
7.04

7.05

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

8.01
8.02
8.03
8.04

8.05

8.06
8.07

Affiliated Bank Loans - Issued
Affiliated Bank Loans = ACQUIFEd...........crreerreiirnieieiesieiesesseeseennens

Parent, Subsidiaries and Affiliates
Issuer Obligations.
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..

Totals




60IS

Annual Statement for the year 2019 of the Alliance Of Transylvanian Saxons

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds

........................... 0 | oeeeereeeeieneeend0.0 e
.......... XXX reeereerisnenreenenniennd |00 [,
.......... XXX reveveeerieresrenienine0 o000 | 0
10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank Loans - ISSUEd...........c.ccoruurireieinirieieneeeseieenene
Unaffiliated Bank Loans - Acquired...

Total Bonds Current Year
11.01 Issuer Obligations............cccveevuriurereeeeinrreerernseseesesesssesensssnisnnes | ceneneenen 10,535,009 | 100000 12,416,025 | .............6,644,015 | ............36,511,288 | ............ 16,585,129 | ......... XXX ooioviei [ eeeeeree82,691,516 | o993 |t XXX e XX | 0000002...80,297,873 | 2,393,643
11.02 Residential Mortgage-Backed Securities... 0. L0 XXX 0.0 [ XXX XXX e —————
11.03 Commercial Mortgage-Backed Securities..... o 0 0 L0 L0 XXX... 00 | .

11.04 Other Loan-Backed and Structured Securities..

11.05 SVO Identified Funds...........ccccovvvveverrnnnes
11.06 Affiliated Bank Loans.

11.07 Unaffiliated Bank Loans.

Soooo

.0
11.08 Totals......covvvrivrereiririinee . XXX e [ . 80,913,920 | ... ..2,393,643
11.09 Line 11.08 @5 @ % Of COL. 7...viioiieisiesss e . . . ....0. 0. B I 2.9
12. Total Bonds Prior Year
12.01 Issuer Obligations 2 | 19,308,602 ... 2,426,540
12.02 Residential Mortgage-Backed SECUMHES...........eevrireiereeieieiieiieies [ e .

12.03 Commercial Mortgage-Backed Securities. . . XXX... XXX.... XXX .

12.04 Other Loan-Backed and Structured Securities..
12.05 SVO Identified Funds....................
12.06 Affiliated Bank Loans.....
Unaffiliated Bank Loans.

4,930,336 |.
...................... S| 162 | i 6.0

..2,426,540

ISSUET OBIIGALIONS.........oeeereeirereie e
13.02 Residential Mortgage-Backed Securities
13.03 Commercial Mortgage-Backed Securities
13.04 Other Loan-Backed and Structured Securities
13.05 SVO Identified Funds.
13.06 Affiliated Bank Loans

.......................... 6,517,139

13.09 Line 13.08 @s@ % Of COL. 7...coevevvierereieericeeneesseeessessneenens | cvnreesnisisnnnene 13:0 | v 15.2 | 8.1

13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11
14. Total Privately Placed Bonds

14.01 Issuer Obligations
14.02 Residential Mortgage-Backed Securities
14.03 Commercial Mortgage-Backed Securities
14.04 Other Loan-Backed and Structured Securities..
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans
14.07 Unaffiliated Bank Loans.
14,08 TOtAIS......coieeeeieiiieirieie ettt
14.09 Line 14.08 @5 @ % Of COL. 7...vvveveiirieieseeeseeee s
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11

116,111 | 126,876 |.............. 1,264,348
..... 49 | 83 ..52.8
..... 0.1 | 02 O )

2,393,643
...100.0
.......... 2.9
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

3. ACCIUAI OF QISCOUNL........vuiecviicictt e bbbt

4. Unrealized valuation iNCrease (ABCTEASE)..........curruiuiriiririiieirieieieiie sttt

5. Total gain (105S) ON AISPOSAIS..........cvurvrriieriirerieiierireieee it

6. Deduct consideration received 0N diSPOSAIS...........c.cuiuiiriririieiriieieiieissee e

7. Deduct amortization Of PrEMIUM..........c.ovimriiniri ettt

8. Total foreign exchange change in book/adjusted carrying ValUe............ccccviueiiiieiieiiinieiessee e

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

11. Deduct total nonadmitted @MOUNES..........ccceiiiueieiiieieiece et

................................................... 136,834

................................................... 136,834

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 PHOF YEAI..........cviiiieiirerieineireeieeieieeriesissiesreesississeens | rersresesssssse e seenes 7,977,805 | oo TL97T,805 | oottt etns | ctessebstee bt es st s e sttt s bt nsenees | essetne sttt ettt
2. Cost of short-term investments acquired ....12,885,361 12,885,361
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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 PriOr YEAI.........cccicuiiecriesee et

2. Cost of cash equivalents acquired

3. ACCIUAL OF QISCOUNT........cviiiciiieie ettt bbbttt

4. Unrealized valuation iNCrEase (ECIEASE).........uieuriiriieieiiieie sttt bbbt

5. Total gain (I0SS) ON AISPOSAS.........cuerrivrirrireireiiisiieieiseie ettt sttt s s ns st

6. Deduct consideration received 0N QISPOSAIS..........cccevueiciiieieieisie ettt

7. Deduct amortization Of PrEMIUM..........eieiriiiieieies ettt antes

8. Total foreign exchange change in book/adjusted Carrying ValUE...........cceueuriveiiniieieneieie e

9. Deduct current year's other-than-temporary impairment reCogNIZed............coevireieriesieiesieieseseess s

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

11. Deduct total Nonadmitted @MOUNLS........c.eiiiiriiiieie et nnes

.......................................................... 4,035,158

....37,280,860

.......................................................... 4,035,158

35,291,928

Q

) Indicate the category of such investments, for example, joint ventures, transportation equipment:..............ccccoeeu....
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SCHEDULE A - PART 1
NED December 31 of Current Year

Showing all Real Estate OW
6 7

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

Properties Occupied by the Reporting Entity - Administrative
Two-story Brick Office Building - Home Office............cccccverieriiiinrineiiniinciieninniinns [ e Cleveland...........cccoouenuienee OH..... 07/01/1973. | 07/01/1973. T1,550 [ oo [ rrvenisiesininniieins | s | s | e | e | o0 | | s 6,000 .16,921
Land - Home Office..........c.... . 07/01/1973. | 07/01/1973. 2,950 | s | 7,950 [ ..
0299999. Properties Occupied by the Reporting Entity - Administrative... 79,500 | o0 | 7,950 0 0 [ 6,000 .16,921
0399999. Total - Properties Occupied by the Reporting ENtity. ... ..o et enenses 79,500 | .0 | 7,950 0 [0 |0 0 [ 0 [V 6,000 .16,921
0699999, TOMAIS.......eveeeerairaieeeeaeiseesee s es s eb stk ek iRt 79,500 | .ovverivciiriinnnnn0 | s 7,950 0 | 0 | eereninriieinend0 0 [ 0 (0 IO 6,000 .16,921
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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, E03, EO4, E05, E06



03

Annual Statement for the year 2019 of the Alliance Of Transylvanian Saxons
SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC
Desig- Current
nation Current Year's| Year's Other-
and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Admini- Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative | 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 Symbol | 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....coiioiieiiriciieninceieeineiienissssessenisnsssens | reeenee | svversensenssssesessssseees MA..... FMRLLC...... 1FE...... 11/23/2009] ..o | e 506,600 | .....ccooone 701,523 506,600 coe | e | e 32,250
PRUDENTIAL INSURANCE COMPANY OF
743917  AH 9 [AMERICA(THE) i e NJ...... PRUDENTIAL INSURANCE COMPANY OF AMERICA| 1FE...... /0772001 oo | v 574,500 | ....cccooonee 634,002 558,466 SO PSRRI O 41,500
TEACHERS INSURANCE AND ANNUITY
878091 BC 0 |ASSOCIATION OF AMER TEACHERS INSURANCE AND ANNUITY ASSOCIATI| 1FE...... 12/17/2009] .. .534,725 .735,766 534,725 34,250
2799999. Total - Surplus Debentures - Unaffiliated..........ccooccosiiiiiinninnnns ..1,615,825 .2,071,291 | ......... 1,599,791 0 0 0 XXX
4899999. Subtotal - Unaffiliated ..1,615,825 2,071,291 | ... 1,599,791 0 0 0 XXX
..1,615,825 22,071,291 | ......... 1,599,791 0 0 0 XXX

5099999. Totals.
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

SCHEDULE BA - PART 2

1 2 Location 5 6 7 8 9 10 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 JAmount 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 Changein| Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./A.C.V. Change in 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./A.C.V on Disposal | Consideration Disposal Disposal Disposal Income
Surplus Debentures - Unaffiliated
SECURITY BENEFIT LIFE
814120 AC 5 |SECURITY BENEFIT LIFE INSURANCE COMPANY .....cccco. |t KS.. | INSURANCE COMPANY 03/28/2006. | 03/22/2019. 37,454 ..(23) 37,431
2799999. Total - Surplus Debentures - Unaffiliated. .........oooveieiiniei e 37,454 0 0 0 ...(23) 0 37,431
4899999. Subtotal - Unaffiliated 37,454 0 0 0 ..(23) 0 37,431
5099999. Totals. 37,454 0 0 0 ..(23) 0 37,431
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Showing all Lon
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SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

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-
¢} 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
All Other Governments - Issuer Obligations
683078 FQ 7 | ONTARIO ELECTRICITY FINANCIAL CORP........cccoviiuriiniiinrississiissiississnens | ....... | A | ............ | AAAAAA 15 [ 267,029 |..114.324 .342,972 300,000 297,762 1,166 ...10.125 |...10.595 [AQ...... | cecovrenncs 6,491 | oo 22,846 | 06/30/1992. | 10/15/2021.
0699999. All Other Governments - Issuer Obligations. XXX 342,972 300,000 297,762 0 1,166 0 XXX | XXX | XXX [ 8,491 [ 22,846 XXX XXX
1099999. Total - All Other Government: XXX .342,972 300,000 297,762 0 1,166 0 XXX | XXX | XXX | ..........6,491 | ... 22,846 XXX XXX
U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
087347 2G4 |BETHLEHEM PA.......cioiiiiiiiiciissicssssesnsiniissinnss | v ...114.486 572,430 500,000 500,635 | ...coovvvverivrrinnins | ceverireriieneea(90) | o [ 005,146 [1.5.116 [MN...... | ........4,288 | e 25,730 |11/07/2014. | 11/01/2034.
088281  CV 0 |BEXAR CNTY TEX ...ttt ssessssesssssssssesssessseness. | ooveons ...100.211 501,055 500,000 500,000 (804) | oo | e | 0005755 |00 5743 [UD e | e 1,279 | 28,775 | 11/19/2010. | 06/15/2040.
180848  HY 2 | CLARK CNTY NEV....ooiiiiiiiiiiiniineisiiesss sttt ssssssesssessssssans | seeees ...102.219 511,095 500,000 500,635 (1,098) I I 6.400 |......6.138 |JJ..coe. | e 16,000 | ..o 32,000 | 11/18/2010. | 07/01/2026.
206423 DP 7 |CONCORD N H SCH DIST......coviuuriirmerierirreseessesssssesssesessesssssssssesssensns | soveons ...102.722 513,610 500,000 489,907 248 O I 6.000 |......6.174 |AO...... | .ce0eeee8,333 | cooeecnd 30,000 | 12/16/2010. | 10/15/2040.
300281  KF 8 | EVERGREEN PARK ILL.....couiiriiiriirriieiieeisecsesissiseeeseesseessessssssesssssssnenns | eeenns ...112.632 563,160 500,000 534,649 (4,964) I I 5.900 |.....4.550 |JD..ccc| v 2,458 | i 29,500 |01/25/2017. | 12/01/2049.
442331 3L B [HOUSTON TEX.....iieiiermrimermeriseseseesssisssssessesssessssesssssssssssesssesssssssssssssssens | sevees ...100.742 241,781 240,000 240,525 (3,118) I 6.319 11/30/2010. | 03/01/2030.
442331 3M 4 |HOUSTON TEX ...100.764 .261,986 260,000 260,569 (3,378) ] 8319 11/30/2010. | 03/01/2030.
483854 GN 9 [KANE COOK & DU PAGE CNTYS ILL CMNTY COLL......ovververrirrrrerirerinenns | ceve ...103.632 518,160 500,000 501,529 (1,444) O I 6.000 11/19/2010. | 12/15/2035.
873465 YF 9 | TACOMA WASH.......ooiiiiiiiiiiciiioiini i | s ...103.261 .516,305 500,000 487,438 338 e 6.000 12/17/2010. | 12/01/2040.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations... XXX 4,199,582 4,000,000 4,015,888 .(14,110)| .. XXX ........237,600 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession XXX ..4,199,582 14,000,000 | .. ..4,015,888 .(14,110)] .. XXX | XXX | XXX | .......44,724 | ... 237,600 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Ag Their U.S. Political Subdivisions - Issuer Obligations
007110 AD 1 |ADMINISTRATORS OF THE TULANE EDL FD LAR... ...106.374 531,870 500,000 495,875 85 w5250 . .26,250 | 03/18/2014. | 02/15/2048.
02765U DV 3 | AMERICAN MUN PWR OHIO INC REV.......ccovturimirerierinierseisssseriseniesens | s ...163.013 .765,065 500,000 625,133 (1,495) I 7.499 |....5.742 |FA.....| oo 14,165 | Ll 37,495 | 10/06/2011. | 02/15/2050.
137288 HL 3 | CANAVERAL FLA PORT AUTH REV.....coiiiiineiiiniineeeseisssisensesiessssnins. | soneees ...108.558 542,790 500,000 545514 | oo | e, (P2:5) 1 I 4.654 12/12/2019. | 06/01/2046.
196632 LE 1 |COLORADO SPRINGS COLO UTILS REV. ...102.898 514,490 500,000 | ... 476,206 297 . .5.738 04/11/2011. | 11/15/2050.
3130AG YJ 8 |FEDERAL HOME LOAN BANKS...... ...100.055 3,001,653 3,000,000 | ..oooovvvnce 3,000,000 I I 2.000 08/27/2019. | 08/26/2022.
3133EK 5E 2 |FEDERAL FARM CREDIT BANKS FUNDING CORP... 2,991,165 3,000,000 ...3,000,000 I 2.870 10/25/2019. | 11/04/2032.
3133EK 6K 7 |FEDERAL FARM CREDIT BANKS FUNDING CORP . 2,994,555 3,000,000 2,992,572 72 o] 2.820 .| 11/12/2019. | 11/12/2031.
3133EK RA 6 |FEDERAL FARM CREDIT BANKS FUNDING CORP... ...100.667 3,020,007 3,000,000 ..3,016,610 (9,071) IV I 3.620 09/27/2019. | 06/17/2039.
392684 DU 7 |GREEN BAY WIS REDEV AUTH LEASE REV. ...107.938 .539,690 500,000 508,945 (2,283) I 5.900 04/01/2014. | 06/01/2037.
422190 BQ 4 |HEALTH CARE AUTH FOR BAPTIST HEALTH ALA... ...119.655 598,275 500,000 483,872 05/22/2014. | 11/15/2043.
57587A EL 8 |MASSACHUSETTS ST HSG FIN AGY HSG REV.... ...104.375 88,719 85,000 86,187 06/30/2013. | 12/01/2045.
59333N  SW 4 | MIAMI-DADE CNTY FLA SPL OBLIG ...149.006 .745,030 500,000 636,001 10/19/2015. | 04/01/2040.
626207 YM 0 |MUNICIPAL ELEC AUTH GA. . . . ...139.264 690,749 496,000 534,239 10/05/2011. | 04/01/2057.
646108 PN 4 |NEW JERSEY ST HSG & MTG FIN AGY MULTI-FA......covievirniinerverrnne | ovrie | oo | vererieenne 2| AFE| oo 505,480 |...106.916 534,580 500,000 503,088 06/24/2014. | 11/01/2046.
646136  XR 7 |NEW JERSEY ST TRANSN TR FD AUTH.......covvrmririrerinnrinnnrrnenienesensssninnnnns | vevnee [ oo [ eevenrien] [ s 2FE| .. ..136.201 681,005 500,000 542,130 05/28/2015. | 12/15/2040.
681663 CK 4 | OMAHA CONVENTION HOTEL CORP NEB REV.......cccvmirirerieiniinerrerirenens | ceveene 2| 1Z] .. . ...102.948 514,740 500,000 510,021 . 01/20/2012. | 08/01/2040.
73358W  TZ 7 [PORTAUTHNY &N Joooiiiicicieineeese e sessessssssensanns. | eenees | o [ eeeseees 2| AFE| oo 550,740 |...108.361 .541,805 500,000 549,113 (1,627) I I 4.426 |.....2.250 |AO...... | woorerereceB72 | oo 10/30/2019. | 10/15/2034.
744434  CW 9 | PUBLIC PWR GENERATION AGY NEB REV........cccouvuvrvnmrimnrrerrnrinensninenen | vevvee oo [ eeveereen T [ s 1FE . 134.212 650,928 485,000 572,614 (2,050) O 7.242 |....5749 |W.oeo | e 17,562 | il 05/21/2015.| 01/01/2041.
744438 AR 9 [PUBLIC FIN AUTH WIS PKG REV......coovrimireriirinererisrinessseeseessssssssnenns | eevnene | [ eoverneenn | vevens 1FE . ...104.820 524,100 500,000 498,405 52 I 5.000 |......5.023 [MN......| corerrnen 4,167 | i 11/18/2014. | 11/01/2044.
793323 LW 4 | ST PETERSBURG FLA PUB UTIL REV.......coeviiirervmrrneriiinneiensnserrerirneenes | vevvee oo [ eveen 12 [ s TFE| oo 503,510 |...103.652 518,260 500,000 500,626 | ....ovrverrreriririns | v (4°10) ) EUSTOTORNIURIORN EPSTOTOIORPORRION DOV 6.600 |......8.425 |AO...... | .coeeeee8,250 | ..o 12/08/2010. | 10/01/2040.
796166 CF 1 | SAN ANGELO TEX WTRKS & SWR SYS REV.....cccvtvvrrinerierineeneniseisninnnnn | vevnne [ oo [ erveriienni2 [ e 1FE ..523,600 |...103.447 517,235 500,000 521,765 (1,835) O I 4.261 10/23/2019. | 02/15/2037.
875231  KH 4 | TAMPA FLAREV......coooiiiiiiiieinnsnesisriessssissiseniessessssesssssssssenins | vevinee | oo | evvenienni | onens 1FE| .. ..531,080 |...104.457 522,285 500,000 | ... 526,692 (4,388) I I 5.123 09/12/2019. | 10/01/2031.
880591 CK 6 | TENNESSEE VALLEY AUTHORITY ....oviiiiierirnerieeiseeinersnensssesensssessssssssens | oenees | oo | eevvvseinnee [ evenernns L [ 1,057,500 |...141.648 | .............. 1,416,475 | cooovvvees 1,000,000 | ..cooovvrenee 1,037,489 (1,378) I I 5.980 06/15/2009. | 04/01/2036.
914115 ZP 8 |UNIVERSITY CENT ARK REV.....ccoomtiiriniiierierinninsissiiesiesissesssisssinesies | onene | oo | veverereons 2| AFE| oo 497,500 |...102.370 511,850 500,000 497,926 59 I 5.700 01/22/2014. | 09/01/2043.
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SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

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-
¢} 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
927688 FZ 9 |VIRGIN ISLANDS WTR & PWR AUTH ELEC SYS R.....ccooviinimnnninnrinnnirssennnns | onnnes | oo | oevennsenns e 151 576,330 |...115.331 576,655 500,000 553,780 (2,038) e 6.850 |...... 5.789 | | o 17,125 | v 34,250 | 10/24/2011. | 07/01/2035.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer OblIgatIoNS..........u.. e 23,407,374 XXX [ o 24,533,976 | ... 22,566,000 | ......c.... 23,214,802 | ..coooovinriienn0 | e (48,809) | ..vevevririrens (L XXX XXX XXX | ........ 214,865 | ........ 601,720 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
651779 BZ 2 |NEWPORT BEACH CALIF CTFS PARTN. ....iiiiiieiiniiseissssissisesssessssisasssans | ....... | . | ........... 1 | AAAAAA 15 632,500 |...142.856 714,280 500,000 616,047 (3,022) N 7.168 |...... 5298 | | o 17,920 | oo 35,840 | 07/20/2015. | 07/01/2040.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUMHES. ..o viuiriiiiiiiiiniiiirsisisssrssnsesssenssssssninnes | nsrisenesneens 632,500 XXX 714,280 500,000 616,047 (3,022) (] IR XXX XXX XXX | s 17,920 | v 35,840 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIgations. ... ... ssessssssnssssens | eoersssenes 24,039,874 XXX 25,248,256 23,066,000 | ........... 23,830,849 (51,831) (U I XXX XXX XXX | e 232,785 | ........ 637,560 XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obligati
001055  AD 4 | AFLAC INC....oiouiiiiiieiciseiie ittt | eeenas ...141.966 709,832 500,000 507,111 [ s | e (95) [ oovererenerrerines [ e [ e 6.900 |......6.769 |UD...cc| coorernnn 1,342 | il 34,500 | 01/13/2010. | 12/17/2039.
00287Y  AS 8 [ABBVIE INC......ooivieririeieieieriesiesieeesseisesieniesssesssssssssessnsessensssssssins | aesees ..111.820 559,102 500,000 554,177 (1,232) I I 4.700 |.....4.008 |MN......| ..c.c......3,068 | .......... 23,500 |10/16/2017. | 05/14/2045.
00817Y  AG 3 [AETNAINC ..ottt seissninns | sriies ...134.435 672,176 500,000 489,790 351 IO I 6.750 |......6.951 |UD..ccc | crreeerne 1,500 | e 33,750 | 07/21/2008. | 12/15/2037.
012873 AK 1 |ENCANA CORP.......oovmririiieririseiisesiesiessssesssesssssesiessssssssssssssssnsesssesens. | evenns ..122.279 611,395 500,000 525,999 (1,359) I 7.375 |....8.731 [MN..o..| v 8,146 | el 36,875 | 07/14/2009. | 11/01/2031.
013716 AU 9 |ALCANINC......... ...135.465 677,326 500,000 558,412 (2,807) w8125 . .30,625 | 04/27/2016. | 12/15/2033.
020002 AU 5 |ALLSTATE CORP ...123.500 617,500 500,000 505,255 ..(302) O I 6.500 |......6.397 |MN......| oo 4,153 | i 32,500 | 05/15/2007. | 05/15/2067.
0258M0 EG 0 | AMERICAN EXPRESS CREDIT CORP........cccocoeviiiiiiiiriiciiesirinissisiinnes | v ...101.602 508,010 500,000 492,564 3,250 B 2700 |.....3.417 |MS......| oo 4425 | 13,500 | 09/27/2018. | 03/03/2022.
03073E AQ 8 |AMERISOURCEBERGEN CORP ...102.710 513,549 500,000 457,901 731 vee | 04300 . .21,500 | 05/15/2018. | 12/15/2047.
030955 AJ 7 |AMERITECH CAPITAL FUNDING CORPORATION........ccocorveemrvirnriieniiinnes | cereees ...126.235 631,175 500,000 514,536 (1,385) BV I 6.875 |......6.395 |AO...... | ccceeerann 7,257 | i 34,375 | 11/10/2009. | 10/15/2027.
031162 AY 6 |AMGEN INC ...137.643 688,217 500,000 529,703 .(774) B 6.900 |......6.348 |UD.......| vererrnnni 2,875 | i 34,500 | 05/27/2009. | 06/01/2038.
035229 DC 4 |ANHEUSER-BUSCH CO. ..131.371 656,856 500,000 477,638 658 v | 8.450 . .32,250 | 09/10/2008. | 09/01/2037.
037389 AU 7 | AON CORP......coouiiieieriertsissesesssssi ettt ssesssensenins | eveons ...136.797 683,985 500,000 634,928 (3,971) O I 6.250 |.....4.275 [MS......| oooeeeree 7,899 | e 31,250 | 09/08/2016. | 09/30/2040.
03746A AA 8 |APACHE FINANCE CANADA CORPORATION.......cosiuureririerirerenneerenissinens | cevnee ...127.403 637,014 500,000 570,667 (5,046) B 7.750 |.....5.856 |UD..ooce | w1722 | i 38,750 | 06/22/2010. | 12/15/2029.
038222 AG 0 |APPLIED MATERIALS INC.... ...136.587 682,936 500,000 591,779 (2,462) woe | n.5.850 . .29,250 | 06/22/2012. | 06/15/2041.
039483 AS 1 |ARCHER-DANIELS-MIDLAND COMPANY.......oviumriririeirerineiseessseessssissssnes | sevenns ...134.687 673,435 500,000 500,000 I I 7.000 |......6.998 |FA.....| o 14,583 | ..oood 35,000 | 09/24/2008. | 02/01/2031.
06849R AC 6 |BARRICK NORTH AMERICA FINANCE LLC........cccovvumirircrirnrenienrisirnerrenes | e ...137.538 687,692 500,000 565,917 (1,794) I 7.500 11/03/2009. | 09/15/2038.
071813  BR 9 |BAXTER INTERNATIONAL INC......cocoovirrrierineirnnrineinerienieeesseesssnissnnsnnninnes | vevees | oo | eeveene 1,2 [ it IFE | i 476,680 | ... 99.828 499,142 500,000 485,544 8,524 .1.700 12/13/2018. | 08/15/2021.
07284R  AA 0 |BAYLOR COLLEGE OF MEDICINE...........cooocomrrerierirrerriinninsrierirenesseesssenns | voenes ..125.415 627,074 500,000 464,953 570 5.259 08/26/2013. | 11/15/2046.
078167 BA 0 | VERIZON PENNSYLVANIA LLC......coiiiirriiieeineiseiiesiesisessssissssessenssesens | evenns . 134.741 673,703 500,000 574,921 (4,062) I 8.750 |......6.858 |FA......| ........16,528 | .......... 43,750 |03/21/2007. | 08/15/2031.
079860 AD 4 |BELLSOUTH CORPORATION ...125.394 626,970 500,000 530,031 (1,678) we | 8.875 .34,375 | 09/08/2009. | 10/15/2031.
081331  AF 7 |BELVOIR LAND LLC.....couiimiiiiieiineeieeiseiseieesiesesessssississssesssssssessssans | eeenns ...112.258 561,289 500,000 453,716 750 I 5.400 |......6.166 |JD.......| wooeeeereen1,200 | ..o 27,000 |06/24/2011. | 12/15/2047.
084664 BL 4 | BERKSHIRE HATHAWAY FINANCE CORP.......cc.oovverivirirerinriererenesesinsriens | ceveene ..137.431 687,153 500,000 502,075 [ ..o | e (M) [ s [ e [ e 5.750 |....5.715 |Wuves | 13,257 | i 28,750 |02/17/2010. | 01/15/2040.
09062X  AD 5 [BIOGEN INC......oiviiiiiieieineiissiee et nssssssssssssssins | aeinees . ...120.463 602,314 500,000 584,958 (1,884) I 5200 |....4.111 [MS....| v 7,656 | e 26,000 |12/04/2017. | 09/15/2045.
097023  AD 7 | BOEING COMPANY (THE)......c.couverieiriirinirierienirerissesessesssessensssnesssssensns | vevenee | oo | eoensvonens | onees AFE| oo 572,500 |...110.560 552,800 500,000 506,817 (3,737) I I 8.750 |.....7.834 |FA......| ........ 16,528 | .......... 43,750 |09/20/2001. | 08/15/2021.
12189T  AX 2 |BURLINGTON NORTHERN SANTA FE CORP........cccoveummremmrimerneeiseinsensnnninns | eovnenn | [ eoneereen | s 1FE ..138.413 692,064 500,000 522,977 (779) IO I 6.200 |......5.766 |FA....| oo 11,711 | ol 31,000 | 04/20/2010. | 08/15/2036.
122014  AE 3 |BURLINGTON RESOURCES INC........ccccomrimiriirirrirnriinnienirenesnsessnssenieniene | eevneee | o [ ovevivenins | vevens 1FE . ...111.450 557,250 500,000 510,656 (5,480) IO I 9.125 |.....7.796 |AO...... | wooeeee. 11,408 | .......... 45,625 |02/01/1999. | 10/01/2021.
125509  AG 4 | CIGNA CORPORATION......couurirmirmeineimerisesessessssisssisesssessssssssssssssssessessnnne | eonsees | 0 | oneesnennns | cevens 2FE | e 529,035 |...114.543 572,715 500,000 503,581 ..(904) I I 8.300 |......8.029 |JJ.ocoes | e 19,136 | e 41,500 |03/04/1994. | 01/15/2023.
126117  AE 0 | CNA FINANCIAL CORPORATION.......ccouirimirirrimrirriieriinresenssisssieenieneenens. | weenes e | e 2FE ...116.421 582,105 500,000 499,766 117 O 7.250 |......7.264 |MN......| oo 4,632 | ool 36,250 | 01/19/1994. | 11/15/2023.
136375 BE 1 | CANADIAN NATIONAL RAILWAY CO.....covvruurirmerierireisneesssssssssessessssessssssens | soneees (0 I IO 1FE . ...142.935 714,677 500,000 522,512 (1,360) B 6.712 |.....6.270 |JJ.ocee | o 15,475 | Ll 33,560 | 06/23/2009. | 07/15/2036.
165087 AL 1 | VERIZON VIRGINIA LLC.......oviriirierirriniriniiseriesiesisseesssssssssensenssssssssees | cevnnee | o | oveverenis | vevens 2FE | 625,830 |...133.186 665,930 500,000 554,007 (3,785) I I 8.375 |.....6.838 |AO...... | ........10,469 | .......... 41,875 | 10/27/2004. | 10/01/2029.
172062 AF 8 | CINCINNATI FINANCIAL CORPORATION........ovurrririrerinnrerneerensnsensenssnennns | eovnees | o [ eoneernenins | vevens 1FE ..585,525 |...129.194 645,969 500,000 548,251 (4,398) B I 6.920 |......5.468 |MN.....| ... 4,421 | ol 34,600 | 05/02/2012. | 05/15/2028.
17275R  AD 4 [CISCO SYSTEMS INC.......cvvririeririierieinirienieniesessessssssssiessensssessssssnnns. | eoveene | o [ weverenenes | e 1FE| .. ..493,050 |...140.364 701,818 500,000 495,281 159 I I 5.900 |......5.983 |FA......| oo 11,144 | Ll 29,500 |04/28/2009. | 02/15/2039.
172967  EP 2 [ CITIGROUP INC......cooiiiiiirierieriseirneriseisneesensssissessssssessssessssssssssssssssssnens | cennees | 0 | oneesnennns | cevens AFE| oo 614,750 |...138.078 690,388 500,000 590,584 (2,882) IO I 6.875 |.....5.309 |MS......| ... 11,076 | ... 34,375 | 08/02/2013. | 03/05/2038.
20030N  AX 9 | COMCAST CORP........cevrirrireriieirerisnissiesieissssssessssssseessssissssessssssssessessnnss | seveens | oo | eeensneens 1 e TFE| v 598,185 |...139.045 695,223 500,000 577,312 (2,460) e 6.400 |......5.094 |MN......| ...........4,089 | .......... 32,000 | 06/25/2013. | 05/15/2038.
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20825U AC 8 | CONOCO GLOBAL FUNDING........cooveevirieiercenirserisesiesesisssesisssesssesenessnenens | s I I 1 AFE| oo 481,095 |...140.514 702,568 500,000 | ... 489,419 563 | ..o | e [ e 1250 | i 7.524 |AO...... | e 7,653 | e 36,250 | 11/05/2008. | 10/15/2031.
209111 ES 8 | CONSOLIDATED EDISON COMPANY OF NEW YORK........ccooovemmrveminrinnrris | cereees I 1 FE| oo 560,600 |...137.754 688,770 500,000 | ... 542,141 (1,355) [ oo [ 206,300 | 5.544 (FA....| ... 11,900 | ......... 31,500 | 06/14/2010. | 08/15/2037.
219350 AR 6 |CORNING INC........ccooovvmriirrienieriiesnienas ...119.839 599,195 500,000 | ... 559,496 (7,354) | .o | e 21250 | i 5109 [FA....| ......13,694 | ........ 36,250 |03/14/2012. | 08/15/2036.
254010 AE 1 |DIGNITY HEALTH ...114.459 572,297 500,000 | ... 522,992 (T4 | s | e | 2005267 | 5.009 |MN......| cccoee...4,389 | e 26,335 | 10/15/2014. | 11/01/2064.
260543 BJ 1 |DOW CHEMICAL CO. ...131.785 658,923 500,000 | ... 510,483 B4 [ [ |2 7375 7.075 [MN.....| .ccc.......,146 | ... 36,875 | 07/25/2008. | 11/01/2029.
26078) AF 7 |DOWDUPONT INC . . . . ...123.354 616,768 500,000 | ... 519,149 (263) | oo | e | 05419 | L 5.160 3,462 | .......... 26,117 | 12/06/2018. | 11/15/2048.
26442C  AE 4 | DUKE ENERGY CAROLINAS LLC.......coovviimriiniiineiisneisseiienessnessneeinens . . . ..137.401 687,006 500,000 | ... 517,655 (523 [ o [ | 208,050 | 5.736 |AO...... 6,386 | .......... 30,250 |02/17/2010. | 04/15/2038.
277432 AB 6 | EASTMAN CHEMICAL COMPANY ...116.195 580,975 500,000 | ... 500,000 e | 7250 | 7246 [ | v 16,715 | ... 36,250 | 02/11/1999. | 01/15/2024.
29736R  AC 4 |ESTEE LAUDER CO INC . . . ...137.495 687,477 500,000 | ... 504,292 | ..o | s [CCLC) S O .000 |...... 5.920 [MN...... 3,833 | 30,000 | 09/15/2009. | 05/15/2037.
30161M  AG 8 | EXELON GENERATION CO LLC......oooiiiiiriiriiiceiieceiieceieceeieseseeneiienees . . . . ...120.925 604,623 500,000 | ... 514,778 (B8 [ [ | 2000.8.250 5.993 [AO...... | v 7,813 | i 31,250 | 10/16/2009. | 10/01/2039.
316773 CH 1 |FIFTH THIRD BANCORP ...163.903 769,513 500,000 | ... 509,465 (188 [ o [ | 2000.8.250 |......8.049 [MS...... | ... 13,750 | .......... 41,250 | 04/02/2008. | 03/01/2038.
341081 FC 6 |FLORIDA POWER & LIGHT CO. ...135.391 676,953 500,000 | ... 500,696 .28,450 | 02/17/2010. | 03/01/2040.
36962G 4B 7 | GENERAL ELECTRIC CAPITAL CORPORATION ...133.440 667,201 500,000 | ... 625,844 (3,921) | v | e 106,875 .. 4.836 | | 16,328 | 34,375 | 08/17/2012. | 01/10/2039.
375558 BA 0 | GILEAD SCIENCES INC ...115.624 578,122 500,000 | ... 537,971 BT4) | i | i | 4500|4011 [ AL 9375 | 22,500 |09/28/2017. | 02/01/2045.
38141E N4 7 | GOLDMAN SACHS GROUP INC... ..115.278 576,388 500,000 | ... 528,129 ...(847) .27,500 | 03/11/2013. | 03/15/2039.
384802 AB 0 |WW GRAINGER INC ...118.580 592,900 500,000 | ... 536,991 i(809) | oo | e | 4600 {4123 [UD | 1,022 23,000 |02/14/2018. | 06/15/2045.
39121) AE 0 | GREAT RIVER ENERGY. ..117.012 498,936 426,397 | ... 383,366 1,480 [ .o [ e [ 20.6.254 ......8.303 | JJocrs | 13,333 | i 25,497 | 04/17/2009. | 07/01/2038.
406216 AH 4 |HALLIBURTON COMPANY ...106.567 532,834 500,000 | ... 505,970 (4,855) 43,750 | 10/16/2001. | 02/15/2021.
41652P  AB 5 |HARTFORD HEALTHCARE CORP ...124.649 623,243 500,000 | ... 545,887 c(942) [ o e | 2005746 ]....5.083 [AO..... | o 7,183 | 28,730 | 12/03/2015. | 04/01/2044.
42307T  AG 3 |KRAFT HEINZ FOODS CO ...124.465 622,325 500,000 | ... 494,797 280 | covevverreeirneins | eevreeiieenseseiinns | 20008750 |.....8.876 [MS..ooi | 19,938 | oo 33,750 | 04/13/2006. | 03/15/2032.
428236 BR 3 [HPINC ...110.386 551,932 500,000 | ... 493,238 158 .30,000 | 07/10/2013. | 09/15/2041.
431116 AC 6 |HIGHMARKINC ...123.067 615,333 500,000 | ... 522,193 cAT9) [ i | 00008125 L0BT761 [MNL | 3,913 | 30,625 | 03/15/2012. | 05/15/2041.
437076 AS 1 |HOME DEPOT INC ...137.810 689,051 500,000 | ... 466,030 1131 | s | e 205,875 | ..6.544 | D | 1,224 | 29,375 | 07/12/2007. | 12/16/2036.
456866 AG 7 |INGERSOLL-RAND COMPANY ..110.116 550,578 500,000 | ... 509,909 (5,475) 145,000 | 10/18/2001. | 08/15/2021.
46625H HF 0 | JPMORGAN CHASE & CO.............. ...144.373 721,863 500,000 | ... 585,198 (2,751) | oovvviereiienciins | e [ 206,400 | ... 4.974 [MNL.....]| ..........4,089 | ......... 32,000 |06/20/2012. | 05/15/2038.
500255 AN 4 |KOHL'S CORPORATION ...108.615 543,076 500,000 | ... 479,124 1,050 | v | e [ 208,000 |0 8479 [ | 113,833 | 30,000 | 05/02/2006. | 01/15/2033.
500472 AC 9 | KONINKLIJKE PHILIPS ELECTRONICS NV. ...140.320 701,598 500,000 | ... 581,825 (2,564) . . .34,375 | 03/28/2012. | 03/11/2038.
524908 R4 4 |LEHMAN BROTHERS HOLDINGS INC.........coccoovveremiianirreneirennerennirennnirennns | cenee | oo [ eeveveee 1| e BFE | 498,750 | ..o 0.436 2,180 500,000 | ...ocvverrrrireriiinnns I OOV FUTOPTOOTOOPOOTOPRN VOPOUOPOOSPTOTOPRN OPOUPSPTORSPOOROPOORE FURTSTOOROTOOR OO RN 07/18/2007. | 07/17/2037.
534187  BA 6 |LINCOLN NATIONAL CORP ...142.082 710,411 500,000 | ... 635,243 (3,737) | ovvvevvvvereiies | e [ 207000 | i 4.892 [JD....o.. | v 1,556 | 35,000 | 07/23/2018. | 06/15/2040.
539830 AU 3 |LOCKHEED MARTIN CORP . . . . ...130.413 652,067 500,000 | ... 567,243 (2,039) | ..ovvererereinns | e [ 205,500 | e 4471 (MN......| 3,514 | 27,500 |05/17/2013. | 11/15/2039.
540424 AP 3 |LOEWS CORP.......cocosiriiiriiiriinniissnisssssssssssssssssssssnssssssnnsesns | coneies I I 1 AFE| oo 492,000 |...128.957 644,782 500,000 | ... 493,877 281 | e | e [2006.000 | L 6.125 [FA.....| ... 12,500 | ........ 30,000 |06/16/2010. | 02/01/2035.
548661 CL 9 |LOWE'S COMPANIES INC........oovviuriiiiniiereiesiieseissseisessieseessssissssinnes | ceneees I ISPOOOOOON B [P 2FE ...123.489 617,442 500,000 | ... 506,494 e215) [ [ | 225,800 5.679 [AO...... | ccovenn8,122 | e 29,000 |02/17/2010. | 10/15/2036.
54909W AB 4 [LOYOLA UNIVERSITY CHICAGO......... I . Al 1FE N ..112.138 560,690 500,000 | ... 474,318 844 | oo | e [0 4626 | 5.009 [ | o 11,565 | 23,130 | 01/16/2014. | 07/01/2042.
56509T CJ 1 |WILLIAMS HOLDINGS OF DELAWARE INC.........cocoorviemeiariieniiienieseniieens [ e I ISTOOPION (P 2FE| oo 300,000 |...106.375 319,124 300,000 | ... 300,000 [ .oooveerrrieemiiienes | cemvieereineniieenies [ e | e | 00087200 | 8.719 (Do | 2,180 | e 26,160 | 08/05/1992. | 08/11/2022.
58013M  EC 4 |MCDONALDS CORPORATION........ccooimiiiriiiiniiinniinsissssissnsissssisnsesnnies | coneees B SOOI [P 2FE ...135.912 679,558 500,000 | ... 513,729 (07 [ s | 20.8.300 ] 6.046 [AO...... | .........6,650 | ......... 31,500 | 04/29/2009. | 10/15/2037.
582839 AG 1 |MEAD JOHNSON NUTRITION CO......ccocririririrmiriieeiiseeiseeeiseseissseesssiens | ceveees . 20 1FE . ...120.244 601,217 500,000 | ... 513,872 e(295) [ oo [ | 24800 4411 [IDei | e 1917 | 23,000 |03/08/2018. | 06/01/2044.
59023V AA 8 |BANK OF AMERICA CORP.........cccooviiriiiiriiinniiinnesneissessssssssssennsenas | oo I I 1 2FE| oo 505,850 |...157.419 787,094 500,000 | ... 504,032 [ ..oovvoiriiiniienns | s [ECZ) T U SPUURORORPON DO o0 £ 0 IO 7.667 [MN.....| .........5,059 | ......... 38,750 | 05/09/2008. | 05/14/2038.
59156R  AY 4 [ METLIFE INC....ooiiiiiiiiieccececeisssee s | s I ISPROOOOON B [ 1FE ..522,500 |...135.551 677,753 500,000 | ... 517,146 2e(B8B) [ oo [ s | 005875 | 5.5% [FA....[...11,832 | ... 29,375 | 05/25/2011. | 02/06/2041.
605417 BY 9 |MISSISSIPPI POWER CO.........cooviiiriinniineisssiineisssisssisssssssssissssssnnes | coneees . Al 2FE| .. .474,050 |...104.907 524,535 500,000 | ... 478,581 537 | oo | e [ 8750 | 5.077 [AO...... | e 5,014 | L 23,750 | 10/07/2013. | 10/15/2041.
611688 AA 0 | MONSANTO FINANCE CANADA CO O O Cloene 1 2FE| oo 501,250 |...110.354 551,770 500,000 | ... 500,883 (2) | e | e [ 2005500 | i 5483 (U | 11,535 | L 27,500 | 06/15/2010. | 07/30/2035.
617482 V9 2 |MORGAN STANLEY.....coiiiiiriiiiiiiniineiiiesisisississiesie s sesssiessssesisenens | eveons e | L1 =3 I 573,404 |...147.443 737,214 500,000 | ... 559,346 (1,275) | oovvvevviienciins | v | 1008375 | i 5454 | JJ.cois | v 13,901 | i 31,875 | 10/03/2012. | 07/24/2042.
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637432 CT 0 |NATIONAL RURAL UTILITIES COOPERATIVE FIN ...147.709 738,544 500,000 494,054 314 S 8.000 |...... 8.155 [MS...... | ........13,333 | ......... 40,000 | 04/14/2009. | 03/01/2032.
645767 AW 4 | VERIZON NEW JERSEY INC.........cccoooeec.. ...131.602 658,008 500,000 530,663 (2,039) U 7.850 |...... 6.980 [MN......| ccccee... 5,015 | oo 39,250 |08/06/2009. | 11/15/2029.
655664 AL 4 |NORDSTROM INC ...116.389 581,943 500,000 500,741 45 B O 7.000 |...... 6.985 [JJ.oo | 16,139 | 35,000 |02/13/2008. | 01/15/2038.
670346 AH 8 |NUCOR CORP ..135.315 676,574 500,000 555,972 (1,769) BV I 6.400 |...... 5416 | Do | oo 2,667 | e 32,000 | 08/15/2013. | 12/01/2037.
677052 AA 0 |OGLETHORPE POWER CORP.............. ..120.782 603,910 500,000 515,790 ...(394) B O 5.375 |.... 5127 [MN.....| oo 4479 | L 26,875 | 08/20/2013. | 11/01/2040.
67740Q AG 1 |OHIO NATIONAL FINANCIAL SERVICES........cooommrriiririrriinseriesesiesesienenes ...109.262 546,312 500,000 542,782 (2,610) I I 6.625 |...... 5595 |MN......| cccoeee..5,521 | i 33,125 | 10/19/2011. | 05/01/2031.
68389X AE 5 |ORACLE CORP ...143.890 719,449 500,000 521,296 ...(606) O I 6.500 |...... 6.110 [AO...... | ..cc......6,861 | ......... 32,500 | 04/27/2009. | 04/15/2038.
69349L AG 3 |PNCBANKNA......... ...101.002 505,009 500,000 488,649 3,750 U 2700 |...... 3.550 [MN......| cceceeei2,250 | e 13,500 | 09/28/2018. | 11/01/2022.
693506 AQ 0 |PPGINDUSTRIESINC........ ...108.617 543,083 500,000 507,560 (5,115) B O 9.000 |...... 7.782 (MN......| .ccc........7,500 | .......... 45,000 | 10/03/2001. | 05/01/2021.
694476  AA 0 | PACIFIC LIFE INSURANCE COMPANY...... ...129.309 646,547 500,000 491,586 377 U 6.600 |...... 6.790 (MS.....| oo 9,717 | i 33,000 |02/04/2010. | 09/15/2033.
717081 CY 7 |PFIZERINC ...156.866 784,330 500,000 544,352 (1,136) B 7.200 |....6.391 |[MS......| ..........10,600 | .......... 36,000 |05/27/2009. | 03/15/2039.
718154  CF 2 |ALTRIA GROUP INC ...129.103 645,514 500,000 509,801 ...(952) v | e 7,750 .38,750 | 11/16/2001. | 01/15/2027.
743674  AY 9 |PROTECTIVE LIFE CORP.............cccc.... ..152.474 762,367 500,000 610,986 (2,699) B O 8.450 |....6.448 |AO...... | ........8,919 | ... 42,250 | 08/02/2012. | 10/15/2039.
751277 AR 5 |NESTLE PURINA PETCARE CO ...116.067 464,267 400,000 403,996 (1,049) B 8.125 |....7.753 |FA....| e 13,542 | Ll 32,500 | 10/06/1993. | 02/01/2023.
78409V AB 0 |S&P GLOBAL INC.. ...140.716 703,577 500,000 481,822 555 wee | rn.8.550 .32,750 | 02/26/2008. | 11/15/2037.
822582 AD 4 | SHELL INTERNATIONAL FINANCE BV. ...146.094 730,468 500,000 616,282 (3,771) BV I 6.375 |.....4.533 | Do | o 14T |l 31,875 | 04/07/2016. | 12/15/2038.
824348 AL 0 | SHERWIN-WILLIAMS COMPANY (THE) ...126.052 630,261 500,000 521,819 (2,297) B 7.375 |....6.593 |FA.....| ..........15,365 | .......... 36,875 | 05/08/2007. | 02/01/2027.
828807 CE 5 |SIMON PROPERTY GROUP LP ...146.426 732,130 500,000 509,481 .(179) w6750 .33,750 | 03/10/2010. | 02/01/2040.
871829 BH 9 |SYSCO CORP. ...114.350 571,750 500,000 500,644 5 I I 4450 |....4.442 |IMS....| .........8,551 | ... 22,250 | 03/16/2018. | 03/15/2048.
87612E AU 0 | TARGET CORP ...155.435 777,172 500,000 495,906 176 B 7.000 |....7.081 | Jdoooces | e 16,139 | i 35,000 |09/25/2008. | 01/15/2038.
88ESC5  AF 1 | TiMES MFTOF CO..vvvvovereeeeeeseeeeeeeeeseessesessssssesssessnessssssssssssessssenssssssssssnssssnes | ovennes | oo | covsreeniens | eevrenneees | coverrennenn 487,593 | .. 41.750 208,750 500,000 .53,874 | 06/14/2016. | 09/15/2027.
89352L AG 5 | TRANSCANADA PIPELINES LIMITED....... ...130.621 653,106 500,000 516,176 (1,076) e 7700 [0 7.222 | D | el T | 38,500 |08/14/2008. | 06/15/2029.
89420G AE 9 | TRAVELERS PROPERTY CASUALTY CORP ...138.238 691,190 500,000 533,095 (1,636) B 6.375 |....5.656 |MS.....| ...........9,385 | ......... 31,875 | 06/22/2010. | 03/15/2033.
898384 AA 0 |TRUSTEES OF UNION COLLEGE ...128.002 640,010 500,000 514,094 ..(260) oo |.....5.450 .27,250 | 02/20/2014. | 11/15/2043.
90131H AS 4 |21ST CENTURY FOX AMERICA INC ...119.146 595,730 500,000 509,065 (2,239) SV O 8.875 |....8.239 |AO.... | .cc......8,012 | oo 44,375 | 11/20/1995. | 04/26/2023.
906548 CH 3 |UNION ELECTRIC CO ...163.203 816,017 500,000 620,083 (3,139) B 8.450 |.....6.280 |MS......| .......12,440 | ........ 42,250 | 09/15/2009. | 03/15/2039.
913017  BK 4 |UNITED TECHNOLOGIES CORP .134.778 673,890 500,000 581,529 (3,225) oo |.....6.050 .30,250 | 05/14/2018. | 06/01/2036.
91324P  AX 0 |UNITEDHEALTH GROUP INC ...142.037 710,182 500,000 480,123 643 IV 6.500 |......6.895 |JD....... | oo 1,444 | 32,500 | 04/10/2008. | 06/15/2037.
918204 AT 5 |VF CORP ..139.115 695,575 500,000 477,594 660 B O 6.450 |.....6.890 |MN......| .........5,375 | ... 32,250 | 07/14/2008. | 11/01/2037.
929160 AG 4 | VULCAN MATERIALS CO. . ...135.050 675,249 500,000 514,675 ...(342) o 7150 |.....6.863 |MN......| ..........3,078 | ......... 35,750 |02/06/2008. | 11/30/2037.
929903 AM 4 |WELLS FARGO BANK NA........coooiiriirriiinriinnnisssisnsisssisssisssssssssssnsses | coveies | oo [ eovisniins | s AFE| oo 532,445 |..126.714 633,571 500,000 524,555 ...(989) SN O 5.500 |....5.041 |FA....| ....11,458 | ... 27,500 |07/23/2013. | 08/01/2035.
94973V BF 3 [ANTHEM INC......ooiiiiiiiiiiieieiecieseseseiiesesiesesiesessesessesessesssssesessesesnns | eovenes | oo | oveneenns ] | e 2FE ..587,225 |...118.416 592,079 500,000 583,187 (2,002) B 5.100 L1758 | 25,500 | 12/07/2017. | 01/15/2044.
960402  AS 4 |CBS CORP.......coomiiiimiiiiniiissiiissiississsssssssssssssssssssssssnsssssssssssssssssnnes | onnsees | o | coveonnniens | oo 2FE ..541,500 |...117.006 585,028 500,000 508,583 (1,938) I 7.875 13,125 | 39,375 | 10/05/2001. | 09/01/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations................oiiiiriiiiriiiiiiii i 57,631,604 XXX [ 67,726,661 | ............ 53,626,397 | .......... 55,163,064 | ....occoovcven0 | s (111,218) | oo 0 [ 0] XXX | XXX | XXX | ........ 851,749 | ... 3,469,623 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)...........cccococisricisnicisniicinnnens 57,631,604 XXX [ 67,726,661 | ............ 53,626,397 | ........... 55,163,064 | ....occoooiiiccan0 | e (111,218) | oo 0 [ 0] XXX | XXX | XXX | ..c.... 851,749 | ... 3,469,623 XXX XXX
Totals
7699999. Total - Issuer Obligations 85,371,527 XXX [ e 96,803,191 | oot 80,492,397 | ........... 82,691,516 | ....ocoovrciicnean0 | e, (172,971) | oo 0 XXX XXX XXX | . 1,117,829 | ..... 4,331,789 XXX XXX
7999999. Total - Other Loan-Backed and Structured Securities 632,500 XXX 714,280 500,000 616,047 (3,022) 0 XXX XXX XXX | s 17,920 | ..o 35,840 XXX XXX
8399999. Grand Total - Bonds, .86,004,027 XXX ] 97517471 | ............ 80,992,397 | .......... 83,307,563 | .....ccoocvinnnn0 | s (175,993) | oo 0 XXX XXX XXX | ... 1,135,749 | ..... 4,367,629 XXX XXX
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149123 10 1 |CATERPILLAR ORD v [ ..500.000 v 147.680 73,840 34,450 ....10,305 .| 08/19/2008.
166764 10 0 [CHEVRON ORD.....ccoiiimriuiimiricriisiseesssisssisesssesssssesesssssssssssessssssssssssssssssssssssenss. | ossenne vee | wer0en500.000 | ooiiiiineen.80,255 | e 120.510 60,255 30,720 5,860 02/28/2005. | .
26441C 20 4 |DUKE ENERGY ORD......coiiiuuiiriiriieisneisesiesisseissessssises s ssssssessssssssinns | aeseeees [V 870.000 | ......ccccoceeee. 79,353 | oo 91.210 79,353 41,399 4,272 07/23/2003. | .
369604 10 3 | GENERAL ELECTRIC ORD....ccooivimrimirmnrirrireeseesssssessesssesssssessssssssssssssessssssssssnns. | aesseees IO [ 1,000.000 | ...overvvrrirree 11,160 | ooecnee 11.160 11,160 28,700 (17,540) (17,540) 10/23/2003. | .
46625H 10 0 | JPMORGAN CHASE ORD.......ccocomiiiriiiiiiiniiiciiesiciisisssisisessessssissssssssssssnss | ceviins IV 1,624.000 | .................226,386 | ........ 139.400 226,386 75,588 67,851 ...| 07/01/2004. | .
49456B 10 1 |KINDER MORGAN CL P ORD . ,000.000 21.170 42,340 26,220 ....11,580 . 01/19/2016.
742718 10 9 |PROCTER & GAMBLE ORD v | e 800.000 | ......cccc.e.....99,920 | ... 124.900 99,920 7,939 26,384 06/25/1991. | . .
88579Y 10 1 [BM ORD.....uieuiiiiieisiriinssenessses st | e [ 400.000 | ...coccooirerren 70,568 | oo 176.420 70,568 31,308 (5,648) | .. 11/23/2005. | ..o
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded........ccoccvvinies wvviis . ...663,821 XXX 663,821 | . 276,324 .0 103,063 XXX XXX
C Stocks - Mutual Funds
92204A 50 4 [VANGUARD HLTH CR IDX ETF. cevenee [ oe | 2002.1,000.000 | .. 191,740 | .......191.740 191,740 | . 117,479 31,140 ... | 08/24/2015.
92204A 70 2 |VANGUARD INFOTCH IDX ETF......cooiiiuiiimmersimismisssisssisssnsssessensssesssnssensssnsssessnees | eoneeeas [ I 1,000.000 ...244,850 | ........ 244.850 244,850 | . 159,775 [y /1 RN [FRION 78,020 .| 12/27/2018.
9499999. Total - Common Stocks - Mutual Fund [T RRRON ...436,590 XXX 436,590 | . 277,254 (V)] [ 6,339 | i (V)] [ 109,160 XXX
9799999. Total - Common Stock e | e 1,100,411 XXX s 1,100,411 | i 553,578 | .ovvririinnienns 10 26,232 .0 212,223 XXX
9899999. Total COMMON aNA PrEEITEA SLOCK...........ruruririiriiieiieiie it sebsssbses b s s ss s enetns | coesianssiens 1,100,411 XXX | s 1,100,411 | v 553,578 | .oovveerrieriinns 10 26,232 .0 212,223 XXX
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Special Revenue and Special A
137288  HL 3 | CANAVERAL FLA PORT AUTH REV. 12/12/2019........ Piper Jaffray & CO/ALGO 545,795 500,000 970
3130AG  YJ 8 |FEDERAL HOME LOAN BANKS.......coiiriiiitireiiiitiesi sttt 08/27/2019........ Fifth Third Bank Sec 3,000,000 3,000,000
3133EK 5B 2 | FEDERAL FARM CREDIT BANKS FUNDING CORP.......ccccrvvmrrrireririrans 10/25/2019........ Fifth Third Bank Sec 3,000,000 3,000,000
3133EK 6K 7 | FEDERAL FARM CREDIT BANKS FUNDING CORP.... 11/12/2019........ Fifth Third Bank SEC..........ccovviiiiririieisscessceeiee 2,992,500 3,000,000 235
3133EK RA 6 | FEDERAL FARM CREDIT BANKS FUNDING CORP.... 09/27/2019 Fifth Third Securities 3,025,680 3,000,000 31,072
73358W  TZ 7 |PORTAUTHNY&NJ 10/30/2019........ Piper Jaffray & CO/ALGO 550,740 500,000 984
796166  CF 1 | SAN ANGELO TEXWTRKS & SWR SYSREV.......ccccoovvirerivininnes 10/23/2019........ Piper Jaffray INC.........cccvvvevvircvinreeeereieis 523,600 500,000 4,143
875231 KH 4 | TAMPA FLA REV.... .ottt 09/12/2019........ Piper Jaffray. 531,080 500,000 11,740
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES..........civeiirnieiiirisiscieisessi s 14,169,395 ...14,000,000
8399997. Total - Bonds - Part 3 14,169,395 ...14,000,000
8399998. Total - Bonds - Summary Item from Part 5. 6,000,373 6,000,000
8399999, TOAl = BONGS. ...tttk £ 1t E 8L 48 E R 8848 EeEEeEE  fLEseEfeEE R L E R L E oL LR L E LR eLE R R E e E L f L LR L E oL e L E R E L e L E L L E LR oL L L L f L L E LR E LR eh bk e f1eEbeE e bRttt | sreeriene et es 20,169,768 20,000,000 49,143
9799998. Total - Common Stocks - Summary Item from Part 5 397 XXX
9799999. Total - Common Stocks 397 XXX 0
9899999. Total - Preferred and Common Stocks 397 XXX 0
9999999. Total - Bonds, Preferred @nd COMMON STOCKS...........coceiiiuiieiieteieicieie ittt s ettt et s et et et s st etsees  saesetetssassesessesesetesssseses s s esesesasseses s esesesssseses s sesetes s s eses s esesesasseses s s esetes s sesess e teteb s ses et s eAesebasseeesesseseteb s s eeetesssseteb s ssasses s setebans  fedessssssetesssssesessssetetasassesassssesetasansesas | tetessssesesamsssesessssesesansneess 20,170,165 XXX e 49,143
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss)| (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
912828 WL 0 |UNITED STATES TREASURY.....oocovvssvivsns |- [ 05/31/2019. [ Maturity @ 10000 | e | o 5,000,000 | .......5,000,000 | .......5,018,150 5,003,679 | oo | s (3,679) (B679) | o | o 5,000,000 0.....37,500 | 05/31/2019.
0599999, Total - Bonds - U.S. GOVEIMMENL....vs.vss vt vsvss sttt sttt | 5,000,000 | ...... 5,000,000 | ...... 5,018,150 5,003,679 0 (3,679) 0 (3,679) 0] 5,000,000 0 0 0] 37500 | XXX
Bonds - U.S. Special Revenue and Special Assessment
57587A EL 8 |MASSACHUSETTS ST HSG FIN AGY HSG REV. | .. | 11/01/2019. | Call @ 100.00... 5,000 5,000 5125 | ..... 5,085 (13) (13) 5072 12/01/2045.
626207 YM 0 |MUNICIPAL ELEC AUTH GA........ccoovvirvcrinris .. | 11/01/2019. | Call @ 100.00... 3.000 3.000 3266 | ... 3933 ) 0 3939 04/01/2057.
744434 CW 9 |PUBLIC PWR GENERATION AGY NEB REV....... .. | 04/01/2019. | Call @ 100.00.........cvmvvveveeeivessmsmmmcces | | 15,000 | covooooee 15,000 | ............ 18,171 17,833 0 17,833 01/01/2041.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSIMENES.....oucviis cerririaireeie et 23.000 23.000 26 562 26.151 0 (13) 0 (13) 0 26,138 0 XXX
Bonds - Industrial and Miscellaneous
39121  AE 0 |GREAT RIVER ENERGY.....cccccoviviiiniiiiiiniiinni I - | 11/01/2019. | Paydown 36,193 36,193 31,899 32.415 (95) (95) 32320 3.873 3,873 07/01/2038.
3899999. Total - Bonds - Industrial and Miscellaneous. e Heeh et 36,193 36,193 31,899 32,415 0 (95) 0 (95) 0 32390 XXX
8399997. TOM@l - BONAS - PAIT 4.ttt b | 5,059,193 | ......5,059,193 | ......5,076,611 | o 5,062,245 | .o 0| (3,788) 0 (3,788) ] — 5,058,457 XXX
8399998. Total - Bonds - Summary Item from Part 5 6,000,000 | .......6,000,000 | .......6,000,373 ) (373) | s | 6,000,000 XXX
8399999. Ol - BOMGS. ottt 1,059,193 | ....11,059,193 | ....11,076,984 | ......... 5,062,245 ,161) 0 (4,161) 0 11,058,457 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
026874 15 6 |AMERICAN INTERNATION GRP EQY WARRANT]| .. | 04/08/2019. | CANACCORD GENUITY INC.................. 13.000 XXX () 2 R 83 83 XXX
026874 78 4 | AMERICAN INTERNATIONAL GROUP ORD........ .. | 04/08/2019. | SIDCO/ITG INC.... 25.000 XXX | 30020 | 985 | 29,035 29,035 30,020 | oo | o (28,901) ...... (28,901) | oovr.. 8 XXX
369604 10 3 |GENERAL ELECTRIC ORD.... .1 03/01/2019. { Unknown...... XXX i 2570 | 21,130 21,130 [ oo | e, 0 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded XXX 50,004 0 0 50,094 0 30,020 0 XXX
9799997. Total - Common Stocks - Part4............. XK ] 0000030,020 | oo 8,626 | o 50,094 0 0 50,094 0 30,020 0 XXX
9799998 Total - Common Stocks - Summary Item from Part 5............cccc..cocevvnnane. . XXX O 397 XXX
9799999. Total - Common Stocks XK [ 30417 | 8,626 | e 50,004 0 0 50,004 0 30417 0 (28,813) XXX
9899999. Total - Preferred and Common Stocks.... XXX | s 30M7 | s 8,626 | e 50,094 0 0 50,004 0 30417 0 (28,813) XXX
9999999. Total - Bonds, Preferred and Common Stocks XXX .. 1 1’107’401 50094 .45933 ......... 11 ,088,875 0 28,078) XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
9} Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) | Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B./A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - U.S. Special Revenue and Special A t
FEDERAL FARM CREDIT BANKS
3133EK 7 |FUNDING CORP 06/18/2019 | Piper Jaffray........c.ccooververeerencenreinrinns 09/19/2019 | Call @ 100.00.........cooererrerrriririerirerirene | e 3,000,000 | ......... 3,000,000 | ........ 3,000,000 | ......... 3,000,000 | .evooverrererins [ e | e | e 0 0 | 17,250 | oo
FEDERAL HOME LOAN MORTGAGE
3134GT 0 [CORP 07/19/2019 [ Piper Jaffray.......ocoovonirnirinrsississiienns 10/29/2019 | Call @ 100.00........ccovvvevivnirirmrirenisirnines | v 3,000,000 | ......... 3,000,373 | ......... 3,000,000 | ......... 3,000,000 (373)] ... 0 ... 17,250
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES ... . iuiriiuiisiitirieitstiess sttt bbbt enisnnnne | senrend 6,000,000 .6,000,373 | ......... 6,000,000 .6,000,000 (373)| .... 0 0 0. 34,500
8399998. Total - Bonds o 6,000,000 .6,000,373 6,000,000 .6,000,000 (373)] ... 0 0 0. 34,500
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
929740 10 8 {WABTEC ORD....oorimiriniinnisenisnisssienns | . ‘ 03/01/2019 | CORPORATE ACTION......occirinirinnrinns 04/08/2019 | VARIOUS 5.371 402 397 5 5
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 402 397 0 5 5 0
9799998. Total - ComMON SOCKS........cvvviiiiiiiieisisi s 402 397 0 5 5 0
9899999. Total - Preferred and Common Stocks. 402 397 0 5 5 0
9999999. Total - Bonds, Preferred and Common Stocks... .6,000,770 | ......... 6,000,402 .6,000,397 0 5 5. 34,500
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Sch.D -Pt. 6 - Sn. 1
NONE

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26
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Alliance Of Transylvanian Saxons

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Key Bank - Checking. 127 Public Square Cleveland, Ohio 44114 3,496,610 | XXX
Key Bank - Reward Checking 127 Public Square Cleveland, Ohio 44114 137,644 | XXX
Key Bank - Prepaid Credit Card 127 Public Square Cleveland, Ohio 44114...........cccocvrenrernrneieireienees | cevereene 431 | XXX
US BANK.....oo et ss sk SieeSS AR R ARt | enneiae 591 | XXX
0199998. Deposits in............... 0 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories... XXX XXX 1| XXX
0199999. Total - Open Depositorie XXX | XXX 0 0 3,635,277 | XXX
0399999. Total Cash on Deposit XXX | XXX 0 0 3,635,277 | XXX
0499999. Cash in Company's Office. XXX | XXX XXX XXX v 2D | XXX
0599999. Total Cash XXX | XXX 0 0 3,635,302 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 2,837,136 | 4. April 3,430,718 | 7. July 3,499,906 | 10. October. 3,516,999
2. February. 2,785,240 | 5. May. 3,205,602 | 8. August 3,535,045 | 11. November. 3,420,465
3. March 3,145,590 | 6. June 3,539,172 | 9. September. 3,330,800 |12. December. 3,635,276

E27
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Show Investments Owned December 31 of Current Year

SCHEDULE E - PART 2 - CASH EQUIVALENTS

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
99FEDG OB 7 |Federated Gov Obligation INSHIUIONEL S.............ouuiiiiiiiiciieisiese et feeb e e b s bbb ensenes | srerenienieneres 12/19/2019. ... [ oo 2.300 | .o

8699999. Total - All Other Money Market Mutual Funds

8899999. Total - Cash Equivalents

7,435
.7,435
7,435
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OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

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........cccocooeriiiriiierireninnd AL | ..
2. AlasKa........cooveeeeeeeeeeeceeceeen b AK |
3. Arizona
4. Arkansas...
5. California........ccccocoumeivnriinnirnnnens
6. Colorado. .
7. ConnectiCut.........coovvenerevinriincnens CT|..
8. Del [0] =3 I
9. District of Columbia..................... DC|..
10.  Florida FL|..
11, GEOIGia. ..o (C7:N NN
12.  Hawaii HI .
13.  Idaho. D]..
14.  llinois | -
15, Indiana.......cccoovveinnninniinns
16.  lowa
17, Kansas.......cocineriinnerinenes
18.  Kentucky...
19.  Louisiana...
20.  Maine.
21, Maryland
22.  Massachusetts.........c..cccccurernenncd MA | ..
23. Michigan ME
24, Minnesota.......ccccuuervenerrierrinnnns MN]..
25, Mississippi MS|..
26, MiSSOUM....c.overrenerrrvcrirnerrireercee MO | i
27, Montana.......c..oeevenereenerineriinenes
28. Nebraska
29, Nevada.....ommeerrmereeneceeNV | i
30.  New Hampshire.
31, New Jersey.... .
32, New MeXico.....oocvverrreerrrnerrerecd NM | i
33 New York
34, North Carolina
35, North Dakota.........cccoveervveireenne ND | o
36.
37.
38 Oregon.......cooeeveeenvmneererisnennnneOR [
39.  Pennsylvania.
40.  Rhode Island.
41, South Carolina...........ccccoeeeererrenes SC | s
42.  South Dakota SD|..
43, Tennessee..........ccoowvmruvenrinnnes TN ..
44.  Texas TX | e
45,
46.
A7, VIrginia.....cooeeveeneeneeneneeees
48.  Washington...
49.  West Virginia. A
50.  WISCONSIN......coovvuriicriicriiiennsd
51.  Wyoming
52.  American Samo
53. [CUE=11 (TN C1U i I
54.  Puerto Rico
55.  US Virgin Island .
56.  Northern Mariana Islands............ MP | i
57.  Canada.......ccoecvmricvnnrennnn . CAN | Lo
58.  Aggregate Alien and Other. XXX XXX 0
59.  Total XXX XXX 0
DETAILS OF WRITE-INS
5801.
5802.
BB03. s | i
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)........covenienrinrinrinnas XXX XXX 0
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