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Annual Statement for the year 2019 of the HARLEYSVILLE LIFE INSURANCE COMPANY

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. Governments....... 12,009,404 3.1 112,009,404 ..12,009,404 | ... 3.1
1.02 All Other GOVEIMMENLS..........cverereerrerernrsrerneeseessssessssessssessssssessesssnes | sesseesessssssssssssessssssesss | sessessessessnnes 0.0 | v [ | e (0] I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | cccoeuue... 6,250,997 | ..ccvvrerrne 16 |, 6,250,996 | ....coovverereriiereieees | e 6,250,996 | ...cccevvnee 1.6
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAranteed.............c.eueuevevereverreesieeeeresesee s | cveeveianne 21,931,739 | oo 57 | 21,931,740 | oo | e 21,931,740 | cooovirnnne 57
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed............ccovererrirrinrineineisseseessssssssseseisenssns | eenieeennns 11,903,120 | covvvrrrrnnn. K% I I 11,903,119 | oo [ e 11,903,119 | oo 3.1
1.06 Industrial and MiSCElANEOUS............cccrverrerreeeierireiseiseiseesssisneens | ceireienes 303,705,550 | ..coorevenne 786 | .o 303,705,549 | ..ooveevinrnrneieeinns | e 303,705,549 | ..cooverenne 78.6
1.07 Hybrid SECUMLIES.........rvverieieeiieiieiieieseesissiessesssssssesssesssenssssss | eesseeisensinns 998,230 | .ovvvrrrrnnen. 0.3 [ 998,230 | .evvrvrerrrrierienieenes [ eerreeiienienns 998,230 | ..ovvverrrnnen. 0.3
1.08 Parent, Subsidiaries and Affiliates...........cccorverererveieeeeccreeiieees e [ e, 0.0 [ e | e (01 [P 0.0
1.09 SVO Identified FUNAS........ccoorvenriinriirriirniininnierieeieeiseissessesseensennes | eevnsssnssssnsssssssssenses | eerimneenninned0000 [ [ [ v (1N ST 0.0
1.10 Unaffiliated Bank LO@NS..........cccoeureeneeneieencincinineneneeeeeneensineenennes Leerssrssessesssesssssesssenes | seensessnenensss 000 [ Lo | s U 0.0
1.11 Total Long-Term Bonds.........ccocvvereeneeneeneirneneeneineeneeseessessessesesesens | eeeeeennen 390,799,040 [ o923 1........356,799,038 | o0 | e 356,799,038 | .....cevenev. 92.3
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)..........ccoeverririercieiieieceesieees | e | evvereeiesinnns 0.0 [ e | e (0] I 0.0
2.02 Parent, Subsidiaries and Affiliates...........cccoeveeeeecenrvceeeeeeeeeeeeeens Lo | e 0.0 |evioveeeeeeeeeeeeereees Lo | e (L] 0.0
2.03 Total Preferred SIOCK.........ovurierririnineieeneineieeseiseesessesesessessessnees | seeeesesnsensesesssseneens (VN I (V0 I I (U1 IO (U1 IO (1N I 0.0
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | ceoveeveeeieeiceiien | eveieieiiis 0.0 [ e | e (0] I 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........ccocoverveveees | eevreieseeieeccsiens | e, 0.0 [ e | e (0] I 0.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccccoevrverces | eeveerreveeeeiieieiiens | evverieiesinins 0.0 [ e | e (0] I 0.0
3.04 Parent, Subsidiaries and Affiliates Other.............coovnnninnenniineens [ e | e 0.0 | oo [ | e (V1N I 0.0
3.05 MULUEI FUNDS.....cooiviiiiieceiicseei et
3.06 Unit INVeStMENt TIUSES......c..ovueueieireireenereeeeieseise e
3.07 ClosSed-End FUNGS........covuuiereiieiieiiieiiiecieeiseieeisese e
3.08 Total Common Stocks.
4. Mortgage Loans Schedule B):

4,01 Farm MOMQAgES. ......ccvverreuiiirieieieiesieie st sessssns
4,02 Residential MOMgages. ..o ssssessenns
4.03 Commercial MOMGAQES. ..ot esssians
4.04 Mezzanine Real Estate LOANS........ccccoeuvivivienenenienesssseneinsinnens
4.05 Total Mortgage Loans
Real Estate (Schedule A):
5.01 Properties Occupied by COMPaNY........ccocvevevevcrerrreeeiesieesessevenenns
5.02 Properties Held for Production of INCOME............ccovvevecrevercrenisiiennns
5.03 Properties Held for Sale
5.04 Total Real EState........cccovuvvueririeeiieieseese e
Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1).......cccocvveveivereeeieeeeee s
6.02 Cash Equivalents (Schedule E, Part 2)..........ccccvveevverveeeerverernnnns
6.03 Short-Term Investments (Schedule DA)...........ccoevevevvveererrirernnn.
6.04 Total Cash, Cash Equivalents, and Short-Term Investments...........
CONTACE LOANS.......ocvucveeieiceceeee et
Derivatives (SChedule DB)..........cccveureminrerreeinsiseesnisesessisssssssesessessesseens

Other Invested Assets (Schedule BA)..........c.cceveveveereeveceieeeeee s

. Receivables for SECUMLES..........oovveveeeiciereieie e
. Securities Lending (Schedule DL, Part 1).........cccccveveereerverneeeeieieeisieennns
. Other Invested Assets (Page 2, LINe 11).....covvrrrrenrenenrrsinensensereeseseneens

. Total INVESIEA ASSEIES........cecveveveeeeeeeeeeee e

............ 24,689,511

............ 24,689,511

............ 24,376,472
.............. 5,256,540

............ 24,376,472

................ (313,039) | ...cvvvveennnn(0.1)
................................................ 0.0
............ 24689511 | ................6.4
............ 24,376,472 | ................6.3
.............. 5,256,723 | ... 14
................................................ 0.0
................................................ 0.0
................................................ 0.0
................................................ 0.0
................................................ 0.0
.......... 386,432,235 | .............100.0
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Annual Statement for the year 2019 of the HARLEYSVILLE 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, ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. Total gain (10ss) 0N diSP0OSalS, Part 3, COIUMN 18.........c.ciiiiieiiccicie ettt bbb s bbb bR bbbt bbbt nen
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 bbb

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, COIUMN O........ouiiiiiieiiere bbb bbb

52 Totals, Part 3, Column 8..........cccovvuiiiinininincscicciesieens
6. Total gain (loss) on disposals, Part 3, Column 18..........c.cccoeeverveieririnnens
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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Annual Statement for the year 2019 of the HARLEYSVILLE LIFE INSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 Of PHIOM YEAT.........coiuiiieicieieieie ettt bbbttt bbb s bbbt bs s

2. 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

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIMN 16........cuuiiiieiieiieiisii ettt ettt

3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et

4. ACCIUAL OF QISCOUNL. .....ouveieieicieiicteie sttt st e84t s R84 R84 404 s AR bR bbbttt en

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13....c..ccoiiirnceerise e

5.2 Totals, Part 3, Column 9........ccoeviivereieceseeee s

© o N o

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

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

9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt

10. 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

11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens
12. Deduct total NONAAMILEEA GMOUNLS...........cccoiueieieieesitecee ettt bbbt bbb bt s s bbb b b st b e e s e bbb st b b s et s st nss st

13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

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

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

Eal

Unrealized valuation increase (decrease):
41  Part1, Column 12..............

363,893,995

59,018,178

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

201,146

42 Part2, Section 1, Column 15.

4.3 Part 2, Section 2, Column 13.

44  Part4, Column 11

0

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

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

® N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............

(28,956)

66,092,331

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

566,684

8.2 Part2, Section 1, Column 19.

8.3 Part 2, Section 2, Column 16.

8.4 Part4, Column 15

9. 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

0

10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........cceiiurreiniireinineneecseiesesseise e ssssssesenns
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9410)........ccciriririiiieiisitese ettt nans
12, Deduct total NONAAMIEA GMOUNLS..........ccriieierrieieeireie ettt e ettt e s8££ 8 £ AR ettt

13. Statement value at end of current period (LINE 11 MINUS LINE 12).......c.iuiueiriiciiieieiicieesie ettt bbbt bbb s s bbbt et
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Annual Statement for the year 2019 of the HARLEYSVILLE 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........ovuvevmerervces | crvrvvveverincrinnns 12,009,404 | oo 12,246,585 | ....ovvvverrin 11,873,896 | coooocverrriens 12,053,122
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...oerrseesnises | v 12,009,404 | ..o 12,246,585 | ..o 11,873,896 | ..o 12,053,122
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.icieeeceeiiesiesieies | et 6,250,997 | .o 6,506,021 | .ooovviieenan 6,371,211 | oo 6,220,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooereereieiereceieieeees | e 21,931,739 | oo 23,061,752 | oo 21,936,081 | oo 21,940,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... ...11,903,120 ...12,541,925 ...11,829,089 ...11,855,436
Industrial and Miscellaneous, 8. United States .283,345,048 .296,113,981 .284,117,802 281,262,676
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada 2,278,057 2,459,605 2,278,250 | oo 2,274,400
and Hybrid Securities (Unaffiliated) 10. Other Countries ...19,080,677 ...19,956,380 ...19,283,512 ...18,785,213
11. Totals......ccoocoe. .304,703,782 .318,529,966 .305,679,564 .302,322,289
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS.......coueerseeesssrnnsne | covveenireieiennes 356,799,042 | ...coovvvriricninns 372,886,249 | ..o 357,689,841 | ..o 354,390,847
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...... | ....ccccouevuenec 356,799,042 | ...ovvevrirnne 372,886,249 | .....ovvvvierenn. 357,689,841
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Annual Statement for the year 2019 of the HARLEYSVILLE LIFE INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

......................... 3.4
......................... 0.0
......................... 0.0

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

GoIS

4.7

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

Totals

......................... 6.1

......................... 6.0

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed




Annual Statement for the year 2019 of the HARLEYSVILLE LIFE INSURANCE COMPANY

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)
8,508,121 51,911,041 1,708,317 |..oovreeennd 6,208,129 99,742,991 97,628,401 88,910,367 10,832,624
9,289,234 |.. 80,178,652 |.. 2,935,789 18,975,105 | .. .197,557,679 | ... 181,427,184 |... 174,262,732 | ... 23,294,947
..2,299,484 | .. ..1,959,343 | .. 4,344,539 16,235,274 169,607
7.
8.
%,
(==
(o2
9.
0.7 TOAIS. ...ttt | srreenes D00 O . ST DO, S [ ). S XXXrverernne [ ereenesnssrsnsnnneens0 [ o [ 0.0 [ [V [ [V P 0
10. Unaffiliated 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




Annual Statement for the year 2019 of the HARLEYSVILLE LIFE INSURANCE COMPANY

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)
1. Total Bonds Current Year
11 NAIC T [(C) e 14,731,214 | ...coooevee. 52,772,207 |.ccovveens 73,863,882 |....occvunen. 4,201,130 |.ccovvreeene 7,268,046 | ..o (U I 152,836,479 | c.oevverieriiins 42.8 | XXX [ XXX e [ 142,003,855 |............. 10,832,624
9,289,234 | ............. 86,178,899 |.......cc... 80,178,652 |.....cco....... 2,935,789 | ..coovvieneee 18,975,105 | oovoverrereeiei (O I 197,557,679 | coovvoeireirri 554 | oo XX [eereeeee XK [ 174,262,732 | ............. 23,294,947

..2,299,484

..6,235,274

141,097 . ...34,297 178

11.8 Line 11.7a5@ % 0f Col. 7.....ccovvvvireiesiececicesiceeenicieines | eviieiessieieiinennen0. 0 | i 398 | 38 | i 2.0 | i 1.9 | 0.0 | 10000 |tk XXX et XK [t XK | i 904 | i, 9.6
12. Total Bonds Prior Year

............. 25,389,362 |.............52,832,409 |.............84,940,029 |...............8,723,485 | ...............6,236,984 v 178,122,269 roerennn. 167,989,406 |.............10,132,861

2

725874 |....

77,540,578
1,964,319

80,305,179 |..
421,818 |..

1,870,887 | ...

..18,984,666 |....
1,958,402 |....

181,427,184

..4,104,307

..160,266,294 |..

...21,160,890

12.7 TotalS....veveeeirirennes ..28,115,236 | ...........132,337,306 10,594,372 | ... ..27,180,052
12.8 Line 12.7 as a % of Col. 9. LT ....36.4 2.9 | 7.5
13. Total Publicly Traded Bonds
13,1 NAIC Tttt | ceeseeeneees 14,623,043 |............ 44,305,070 |............. 73,214,993 |......ccoeue. 3,611,265 |....cccoenn 6,249,485 | ....ooeieeeeeen | e 142,003,856 | ...oocvovererrrrenene 39.8 | 167,989,406 | ...ooovvvvreen 462 | 142,003,856
o ..9,289,234 |............. 75,546,695 |............. 68,508,557 |....cccrveenne 2,935,789 |.....cceo.n. 17,982,457 | ..o [ v 174,262,732 | oo 48.8 | ... 160,266,294 | .....oocevvvreen 440 | 174,262,732
— 2,146,054 |. 2,129,877 |.. ..6,235,274 4,104,307 ..6,235,274 |..
QO 134 NAIC Auvoooooeoeeoeeeseesssesssessssessssesssssessssessssessssessssess | ovssssessssesssessisesss | oessssessssessssessssoess | oessssesssseesssoessseess | coesssesssesssessisens | wvessssessssessssessisens | soeessseessseessssesssess | svoesssesssessrenssild | sovvensioessisesss00 | soooesssessoessoens N IO 1 X i
N ''''''''''''''''''''''''' 0
0 | s 0
13,7 TOAIS. vt nesnnnes | sereeseesnens 23,912,277 |........... 121,997,819 |........... 143,853,427 |....oovvvnvn 6,547,054 |............ 26,191,285 | oo (IR 322,501,862 | .ooovrevreiiiiienns 904 | ... 332,360,007 | .ooovovrerieenen91.3 |
13.8 Line 13.7 as a % of Col. 7..... . .14 .. 37.8 6 |. 20 | 8.1 .0. . . .
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11....c.ccovvvirnionee | o 6.7 | oo 342 | s 40.3 | e 1.8 | oo 7.3 | s 0.0 | oo 904 [.oneees PO, S P .0, S [ 0.0, S [P
14, Total Privately Placed Bonds
............... 8,467,137 | .ooveerrr.648,889 | ..oe589,865 | .. 1,018,5671 | o | e 10,832,623 ceneennen 10,132,861 cevenrenee XXX i [ e 10,832,623
............. 10,632,204 |.......... 11,670,095 |....ccccovovvrvvrrcnnns | corrrienne... 992,648 rennennn 23,294 947 v 21,160,890 rerreeen e XK s e 23,294,947
169,607

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

.19,099,341
..55.7

......................... 54

12,488,591
..36.4
......................... 3.5

...34,297 177
...100.0
............ 9.6

Includes $.....34,297,178 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

Includes $..
Includes §.......... 0 current year of bonds with 5GI designations, $

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $

0 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.

......... 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.
NAIC6S........ 0.

..0;

NAIC 2§......... 0;

NAIC3S..........

i NAIC4S... 0;

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



Annual Statement for the year 2019 of the HARLEYSVILLE LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 ISSUET OBlIGALIONS. ......veeeiececieirceeire ettt estnes | eerensessseisessessestssseens | seeseeeesenes 7,487,781 90,9, GO DR TA87,781 | 21 [ 7483742 | o2 | 7,487,781
1.02 Residential Mortgage-Backed Securities... 4,521,623 7,822,643 4,521,623 |.

Commercial Mortgage-Backed SECUMLIES............covviienieiiniieniees | veesieeeeniee s JETR RN . crrreeee XK e [ e

3.05 TOtalS.......cviiiiciniic s | [ PO 5,250,099 |.............. 1,000,897 | ..ooovvviiciiniiiiians [V 0 [ ), 9,9, ST PR 6,250,996 | ....ocooviiiiiiininas 1.8 [ 12,425,345 | ..o 34 | 6,250,996 | ...cooiiiiiiiiiin 0

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations
4,02 Residential Mortgage-Backed Securities...

@) 4.03 Commercial Mortgage-Backed Securities
6 4.04 Other Loan-Backed and Structured SECUMLIES............ccoerieerireeeiieiens | eviieeiinieiesiisisisnieies | arveressisesssssesssseesns | sevessssssssessnsesssssesenss | seeresseessssssessssasessnss |esnsnessnseessssnsesensnne | senrererss KK Kurrerensnnens
OO 4.05 Totals. ..o | e 25000, 198 [ o0 [ 17,931,542 | oo 2,000,000 | oo 0. XXX e
. U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 ISSUET ODIIGALIONS.......c.cvvieeieiiriieieiiieie ettt | evsessessnsenees 168,838 |.....ocovun 4,561,496 |....cccconeee. 506,475 |..ocvevvererrerrreneseens | eeereniesssnessssnienies | vneneen XX Ko e 5,236,809 | .ooooveveerierieenn 1.5 | e 18,891,217 | oo 5.2 | 5,236,809
5.02 Residential Mortgage-Backed Securities... 1,572,554 |. 2,025,328 | ... .513,930 |. 4,666,312 6,930,345 4,666,312 |.

5.03 Commercial Mortgage-Backed Securities..... .
Other Loan-Backed and Structured SECUMtIES. ..........oeveurireieeneiniiiies e JRTTO TR TOPROPRNIN ,999,998 |.
LA741,392 6,586,824 |.............. 3,020,403

,999,997
............ 29,821,559

,999,998 |.
............ 11,903,119

,999,998
............ 11,903,119

.0

. Industrial and Miscellaneous (unaffiliated)
6.01 Issuer Obligations
6.02 Residential Mortgage-Backed Securities...

............ 15,722,492 | ..........115,310,433 | ..........130,661,617 |.............3,243,086 |............27,083,807
...46,107 |. ...258,131 |... 284,740 | .. .9,241

6.03 Commercial Mortgage-Backed Securities..... 1,017,830 |. 2,872,919 | .iiiiieiii2,885,587 | .o | e
6.04 Other Loan-Backed and Structured Securities.. 1,010,926 |. 1,290,852 . 1,116,280
6.05 TOMAIS.......oooiveereerecieieeeecieeiee e seesies sttt s nsensnsans | ansessensens 17,797,355 | .......... 119,732,335 |..........134,389,177 | .............. 4,644,106

. Hybrid Securities
7.01 Issuer Obligations
7.02 Residential Mortgage-Backed Securities...
7.03 Commercial Mortgage-Backed Securities.
7.04 Other Loan-Backed and Structured Securities..
7.05

) e XXX ) 3o 3o 998,230 |
................. 998,230 . . 998,230

8,230

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities...
8.03 Commercial Mortgage-Backed Securities
8.04 Other Loan-Backed and Structured Securities
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired
807 TOMAIS. ...ttt




Annual Statement for the year 2019 of the HARLEYSVILLE LIFE INSURANCE COMPANY

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
9.01 Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO

. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued......
10.02 Unaffiliated Bank Loans - Acquired...
10.03 TOtAIS. ...cvvireiisit ettt

.0

1. Total Bonds Current Year
11.01 Issuer Obligations
11.02 Residential Mortgage-Backed Securities...
11.03 Commercial Mortgage-Backed Securities
11.04 Other Loan-Backed and Structured Securities
11.05 SVO Identified Funds
11.06
11.07
11.08
11.09 Line 11.08 as a % of Col. 7.......

............ 17,891,528 | ..........132,609,809 | .......... cereenennn.D,243,086 crreern332,928,761 | 933 [l XXX [ XXX |4, 300,039,610 ... 32,889,152
4,100,164 |. 4,323,579 | ... J77,553 | .. . e XXX 10,022,972 | ... 8. . XXX.. ..9,187,935 |. 835,037
1,017,830 |..coovenee 2,872,919 | i 2,865,587 | oo

60IS

12. Total Bonds Prior Year
12.01 Issuer OblGations...........ccccvvvevreirriniereirenieeneienesessesessesseneessnnes | e 20,107,072 | ........... 118,642,048 | ..........157,746,997 |..............9,581,106 |............26,104,288 | ....... XXX.\ceoovrvrrer | cerrrrrnns D 0.0 T IR D.9.0 G I 332,781,511
12.02 Residential Mortgage-Backed Securities............ccovvvvrieveincnneieinices | vveennnnn. 5,475,040 |..............7,969,989 |................T24,960 |.................505,405 | ....cccccec...... 77,594 | it XXX [ D.9.9, S IR D,9,9, G BT 14,752,988
12.03 Commercial Mortgage-Backed Securities 7,612,577
12.04 Other Loan-Backed and Structured Securities..
12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans. . . .
12,08 TOAIS......cvoveevcrceerecieee ettt st s snsssaenns | creseesnsan 28,115,236 | ..........132,337,306 |..........165,667,025 |............ 10,594,372 | ............ 27,180,052

12.09 Line 12.08 @5 @ % Of COL 9....vovuiviieiiiieiecsieeessesessiesensiesienes | ovieisissiesesssenns YO 36.4 | o 455 | oo 2.9 | e, 75
13. Total Publicly Traded Bonds
13.01 ISSUET OBlIGAtIONS.........cvvevveeircieeieericc e 5,187,947 | ............ 25,131,366 | .......... ) 0.0, ST B 300,039,610 | ..ocvvvvrrrrirenns 84.1 |.......... 301,747,528

13.02 Residential Mortgage-Backed Securities............cocovvvvierenrcnrienennnns ....492,813 81,687 | e XXX e |, 2 14,752,988
13.03 Commercial Mortgage-Backed Securities..... ..1,612,577
13.04 Other Loan-Backed and Structured Securities

13.05 SVO Identified FUNAS.........cccerireiriicieircereee s

13.06 Affiliated Bank Loans.....

13.07 Unaffiliated Bank LOANS............ccveueiiieiriiieieicesiseiesisieesssessisssesese s | soessssssesesssssssssnssenns .
13.08 Totals.......corvrrrerrerennns 23,912,278 |.
13.09 Line 13.08 as a % of Col. 7... ettt naenes | oo 74
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11

143,853,428
..44.6
...40.3

..... .26,191,283
...... 8.1

14, Total Privately Placed Bonds
14.01 Issuer Obligations
14.02 Residential Mortgage-Backed Securities...

............ 18,732,659 |....... 12,113,779 | ................55,139 | ..............1,952 441 v 32,889,151
.258,131 ..236,818 .9,241 . ..835,037

14.03 Commercial Mortgage-Backed SECUMLIES...........ccccvieriiieirieeiieieis [ vereieieieieisseisisreeis | ereereessssssesessssssssnens | ersssesesssesessssssssessens | ensesessmsssesesseessssnnns | onvesensesessssnsesssseesees | srerseress XKKurrrerennnns | everseresenssessnsssennns
14.04 Other Loan-Backed and Structured Securities.. . . . . . .
14.05 SVO Identified Funds............cccovvvvrrernnne . v [ XK s | e XK reeeree XX e | e e XXX e e [ e
14.06 Affiliated Bank Loans. . .
14.07 Unaffiliated Bank LOANS........c..cveuiirieieiniinieieinseiesississsesesssesseseses | sersssessssssssassessssanees JET N [N JETSNORRURLS VOO RURRRRURE FUTORIOIED 0.0 CORRRRRl OO RR TR

14.08 Totals......cocoevrreerieirnnns
14.09 Line 14.08 as a % of Col. 7...
14.10 Line 14.08 as a % of Line 11.08, Col.

..108,170 |.
.03

12,488,591 |..... .34,297 177
...364 | ... AT 9. 0. ..100.0
...... 35 |02 | 06 | 00 | 9.6




Annual Statement for the year 2019 of the HARLEYSVILLE LIFE INSURANCE COMPANY
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 of prior year. 17,906,906
2. Cost of short-term inVEStMENtS ACUITET..........ceuoiriieiricieieieer ettt senses | sbetssssssasseteseseseses et s s snsesesnes L AR £ T OO OO 100,775,879 | oot
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 ON dISPOSAIS...........c.vurveiiueueiireieisiieisisieieisse et sssesessnsesssns | stesesssssssssssesesssssessssssesessnsesasans 93,993,274 [ .ot ererenes | ettt ettt enanes | oeererssesesss e s s s s nnnnnnanan 93,993,274 | ..o
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
<2
3 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).........cccvriuririiiiniririninins | oo 24,689,511 | .ooviecec s 0 | o (0 TR 24,689,511 | covveeiieeeee 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.iiioieriiiieieiisssnsisseesesssssssessssssassesss | oersssessessssessessessssassessssassessessneas 24,689,511 | oot (0 [ 24,689,511 | .vovoveeieeiceeeeeee e 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, E07, E08, E09



Annual Statement for the year 2019 of the HARLEYSVILLE LIFE INSURANCE COMPANY

SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

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 Obligation:
912828 M8 0 |U S Treasury Nt ..7,230,720 |...101.129 .7,331,845 | .o 7,250,000 | ....cocouee 7,237,601 4,079 | o | e [ e 2.000 |...... 2.061 |MN...... 45,000 | 11/30/2017. | 11/30/2022.
912828 W7 1 |U S Treasury Nt. ..250,284 |...101.859 .254,649 250,000 250,180 [C10) ) N [V B 2125 |...... 2.107 |MS...... 04/24/2017. | 03/31/2024.
0199999. U.S. Government - Issuer Obligation 7,481,004 XXX | e 7,586,494 | ... 7,500,000 | ............. TABT781 | e 0 4,039 0 0 XXX XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
38377N R4 8 | GNMA REMIC Ser 2010-164 CI PC... 200111 | e 404,753 | ....404,303 403,365 A37 [ s [ e [ e 3.500 |...... 3.716 | MON.. 06/07/2011. | 10/20/2038.
38377R  KS 3 | GNMA REMIC Ser 2010-163 CI MD ..102.900 | ..............3,608,812 | ..... 3,507,099 | ............. 3,479,207 8,599 [ oo e | 4.000 |...... 4.514 |MON.. 04/14/2011. | 06/16/2039.
38377U PV 4 |GNMA REMIC Ser 2011-34 Cl PB.......cooiiriiriirirsinissnsssisssssssenssssesssnsssnssssnsens 619,461 |...100.749 ...641,720 |. 639,051 (IR [N (VRTINS IR 4.000 |...... 4.555 | MON... 04/05/2011. | 08/20/2039.
0299999. U.S. Government - Residential Mortgage-Backed Securities . ...4,392,892 XXX .4,660,001 | ..... 4,553,122 | oo 4,521,623 | .o (L 10,868 0 0 XXX XXX XXX XXX XXX
0599999.  Total - U.S. GOVEIMMENE. ...couivesiiesiisiieeieiiesesissessenss sttt | deoeniones 11,873,896 XXX | s 12,246,585 | ............ 12,053,122 | .ccovvenes 12,009,404 [ ..o 0] s 14,907 0 0 XXX XXX XXX XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
419791 YN 2 |Hawaii St GO Bld Amer Bd Ser DX........covuvueverrirnireeiinerienirenesnsessssnesieniene | onnnen | oo | veverneenns (. 1FE| oo 2,017,600 |..102.824 | ............. 2,056,480 | ..ocvornvn. 2,000,000 | .... 2,002,153 (1,897) [ oo | e | e 4.600 |...... 4.497 |FA oo | v 38,333 | ...t 92,000 |02/10/2010. [ 02/01/2021.
574192  5F 3 |Maryland St GO Bld AMET B........cc.vvuueremmivreeieniieineriserinessensseesesssssssensens | eevnees | o | vevereenes (. 1FE| coovir 1,002,130 |...112.451 | ...cccvvnnnee 1,124,510 | oo 1,000,000 | ..ccoovvrenne 1,000,897 (151) | cevereereminernens [ v [ e 4.600 |...... 4580 |MS......| oo 15,333 | v 46,000 |02/24/2010. | 03/01/2025.
57582P WK 2 |Massachusetts St GO Bld Amer Bd SerE..........ccccoocuvviinriieiiniiicieinniisiis SD. | [ (. 1FE| o 1,355,371 |...103.023 ..1,256,881 1,220,000 | ...ocvoenee 1,249,189 [ ..o | e (14,608) [ ..ovvvrerririrrinns [ v [ e 4.200 |...... 2.906 |JD....... 51,240 | 12/20/2011. | 12/01/2021.
70914P  MX 7 |Pennsylvania St GO Bld Amer Bd Sec Ser B...........ccccovererecenneinirnernerireeens | ceveene 2| 1FE 996,110 {...100.946 | .... ..1,009,460 1,000,000 | ... 998,758 KXV [STUTRIRIIS VRPN IO 4600 |...... 4641 |MN...... 05/19/2010. | 05/01/2023.
917542 QR 6 | Utah St GO Bld AMer Bd Ser D.......ovuuriiiriinniiseissiissississessseesssssssssssensssesses | eovneee | | eesnennes {1 1FE| oo 1,000,000 |...105.869 | ... 1,058,690 | ...ooovveenes 1,000,000 | ..oooovnenae 1,000,000 [ ..veivinniiinniininns | e | oeveiseessnsssisnns | onseensnesssnsennes | e 4.554 |...... 4.554 | Jdociis | 00022770 | i 45,540 | 09/16/2009. | 07/01/2024.
1199999. U.S. States, Teritories & Possessions - Issuer Obligations. ..o 6,371,211 XXX ..6,506,021 | ..... .6,220,000 (16,319) 0 0 XXX XXX XXX XXX XXX
o 1799999. Total - U.S. States, Territories & Possessions (Direct and GUAranteed)..........coveewerrrurencenrnsensisiseieissessersessisneas 6,371,211 XXX .6,506,021 | ..... .6,220,000 (16,319) 0 0 XXX XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
088365 EL 1 |Bexar Cnty TX GO BId AMEr Bd.........cocvvourveecrioeeeieeriesssssenssesssssssssssnsiens | ovenns | v | eonvriienn [ v 1FE ...3,000,000 |...100.291 ..3,008,730 | ..... .3,000,000 | .oveerreere3,000,000 [ ooeroernvieiricries | e | e [ e | e 4452 |.... 4452 |FA....... 09/15/2010. | 02/15/2025.
164231  KQ 4 |Cherokee Cnty GA Sch Sys GO Bld AMEr Bd..........cccveuumeereienieneineeisciseins | cev A e 1FE ...2,000,000 |...117.653 | .... ..2,353,060 | ..... .2,000,000 12,000,000 [ oo | e | e | e | are 5.870 |...... 5.870 |FA....... 06/19/2009. | 08/01/2028.
249164  LJ 1 |Denver CO City & Cnty GO Bld AMer Bd........ccoovvuevirririeeiinnireriresiseisssinns [ e 2| 1FE 2,000,000 |...102.177 | ...ccvvenece 2,043,540 | ..ocoounven. 2,000,000 2,000,000 | .oeervenerierirrinnns | e [ | | e 5.650 |...... 5.650 |FA.......| covvrnens 47,083 | ........ 113,000 | 06/10/2010. | 08/01/2030.
266705 B5 0 |Durham Cnty NC GO Bld AMEr Bd........ccoevvurererreieireieseineeseeissinessssienes. | weveees 2| 1FE 1,500,000 |...102.258 ..1,533,870 1,500,000 11,500,000 [ oo | s | e | e | e 4.455 |..... 4.455 |MN...... 11,138 66,825 | 10/28/2010. | 11/01/2025.
266705 B6 8 |Durham Cnty NC GO BId AMET Bd.........ccviriieiiieieiieinisniseisssiensssesenes | sevenes 2| 1FE 1,250,000 |...102.404 | ... ..1,280,050 1,250,000 | .. 1,250,000 [ o e | | | 4.634 |...... 4.634 |MN...... .9,654 57,925 | 10/28/2010. | 11/01/2026.
303820 4M 3 |Fairfax Cnty VA GO Ref Pub Imp BId AMET........ccovvvrrverieiieecrissinenesinees | eorveee | [ eevererenns (. 1FE| oo 1,999,900 |...117.675 | ...covvvvnnee 2,353,500 | ..ovvrernene 2,000,000 | ..ovvereee. 1,999,902 2 | e [ e [ 5.100 |...... 5.101 |AO...... | wevvrvnne 25,500 | ......e. 102,000 | 10/14/2009. | 10/01/2027.
346622 7Z 0 |Forsyth Cnty NC GO Qual Sch Constr Bd SD.. 2| 1FE 2,000,000 |...100.771 ..2,015,420 .2,000,000 | ............. 2,000,000 | oo [ e [ | | 4.986 08/18/2010. | 04/01/2027.
355694 3U 2 |Frederick Cnty MD GO Preref Bld AMer Bd........c..couiveniieeiiniieeeniesnineiiens [ e 2| 1 160,915 |...100.277 160,443 ....160,000 160,016 (185) | eveveeverierrirens [ v [ 5.300 07/14/2014. | 02/01/2024.
355694 4E 7 |Frederick Cnty MD GO Unref Bld Amer Bd S..........cccovvueeneiennerinerineinsninseinns [ s 1,850,526 |...100.264 ..1,844,858 1,840,000 ...1,840,182 (2,128) [ oo | e | e 5.300 07/14/2014. | 02/01/2024.
425506 3N 0 |Hennepin Cnty MN GO Bld Amer Bd Ser D... . . ..1,984,740 |...112.279 ..2,245,580 ..1,991,639 867 w4300 08/25/2010. | 12/01/2027.
478700 J2 4 |Johnson Cnty KS GO Unif SD Bld AMEr BA 2.........cccvuueeeermerierereeiieeserinns | vveens 2| 1FE 2,000,000 |...100.297 2,000,000 | .eeovveerierirrerens [ e | e | e | e 5.500 05/11/2009. | 10/01/2026.
478700 J4 0 |Johnson Cnty KS GO Unif SD Bld AMEr BA 2.........ccovuerieniirerierirneiiseiseiinns | cevenns 2| . 1FE 590,000 |...100.308 590,000 [ ..oovouiieriiiiiniies e | e | e | v 5.750 05/18/2009. | 10/01/2028.
508354 RK 5 |Lake Cnty IL Presv Dist GO Bld Amer Bd.. ...1,600,000 |...101.559 ..1,624,944 1,600,000 [ ... | | oo | | 5.450 01/12/2010. | 12/15/2026.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations.............ccocoerreiisnrsceiseenes 21,936,081 XXX oerrn..23,061,752 . 21,931,739 | .o 0 (1,442) 0 0 XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: 21,936,081 XXX ] e 23,061,752 | ..oovevve 21,940,000 | ........... 21,931,739 |t 0 (1,442) 0 0 XXX XXX XXX
U.S. Special R & Special A it Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligation:
20281P BB 7 | Commonwealth PA Fin Auth Rev ECONOmIC IM..........coooveueveeereinisieieieenieenns | oeiven | oo [ evieienns 1 e 1FE| oo 1,057,780 |...106.476 | ..............1,139,293 | .............. 1,070,000 | .....co...... 1,066,378 933 | e [ e | e 5.631 07/12/2007. | 06/01/2023.
57429L AL 0 |Maryland St Trans Auth Rev Ltd ObIg TXbl.........ccoeverrrmerimriineriieeisriserieriens 405,000 |...106.166 ....405,000 405,000 | ..vvvoveraeirineries | v | e | e | e 6.480 06/05/2002. | 07/01/2022.
60636W NR 2 | Missouri St Hwys & Trans Rev Bld Amer Bd 1,000,000 |...110.860 1,000,000 ...1,000,000 .5.002 09/16/2009. | 05/01/2024.
60636W  NT 8 | Missouri St Hwys & Trans Rev Bld Amer Bd 513,435 [..115.513 | .......c........BT7,565 | ....... 500,000 506,475 (849) 5.252 09/30/2009. | 05/01/2026.
649085 AA 5 |New Valley Generation II SEr 2007.........cocvuevereermeenermersererneesssiseissensessneess. | veveees ...85,401 |...101.249 80,387 (295) | ceverneererineiiens [ e [ e 5.572 04/08/2003. | 05/01/2020.
64908P AA 1 |New Valley Generation Il SEr 2002.............ccvveurreerereeerneesneineisesiesesseesssinns | oeeeens ..101.733 .181,664 178,569 | oo [ oo [ i | e | s 5.131 12/16/2002. | 01/15/2021.
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812643 CT 9 |Seattle WA Mun Lt & Pwr Rev Bld AMEr Bd..........c.ovvveevereeneeeneierineeneninees | eovvees | [ eoverienes (. 1FE| v 1,000,000 |...102.901 | ...coovvrvnnee 1,029,010 | .oovvvrennee 1,000,000 | ..coovrenne 1,000,000 [ .ooeoueverencrieries | rererreereninsienins | reveneerneeinsiens | e | e 4.447 |...... 4.447 |FA....... 05/14/2010. | 02/01/2021.
914455 KB 5 | Univ of Michigan MI Rev Txbl Bld AMEr Bd..........cccovuviimrnnineinrnnnsninnissinsninnies | eerenns | or | eevnveenes 1] e 1FE] i 1,000,000 |...111.888 ..1,118,880 11,000,000 | ..cooeeeee 1,000,000 [ .ooiiiriiriiniinienins | e [ [ | 4.926 |...... 4.926 |AO...... 01/13/2010. | 04/01/2024.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 5,240,185 XXX ..5,666,175 .5,233,758 (211) 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3137A2 NK 3 [FHLMC REMIC Ser 3756 Cl PB ...1,852,964 |...101.560 ..1,971,832 1,941,547 6,145 03/30/2011. | 12/15/2037.
3138M6 DN 4 | FNMA Pool #AP2808.. 1,908,876 |...103.031 ..1,889,956 .1,834,355 (1,819) 08/02/2012. | 08/25/2042.
31393W X8 7 |FHLMC REMIC Ser 2638 CI DH 4. . 730,269 |...103.597 ....T47,436 743,588 491 04/29/2008. | 07/15/2023.
31397S KV 5 |FNMA REMIC Ser 2011-30 CILC....c.ouiuiimiiniirisrrsnnssenssssisssnsssnssssnsssnsssssssnes | osenes | oo | vevesseeeas L. I || 96,865 |...100.064 98,402 98,340 98,073 96 04/26/2011. | 12/25/2036.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities . . . 4,588,974 XXX | ... 4,734,510 | ..... 4,621,678 | ............ 4,666,313 | ..oooviniini 4,913 0 0 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
927781 TM 6 |Virginia St Clg Bldg Auth Rev LBASS Bld 2| 1FE 999,930 |...100.273 ..1,002,730 1,000,000 999,998 | ....vuiierineirnenis e | e | e | aee 5.300 |...... 5.300 |FA....... 12/04/2009. | 02/01/2025.
927781 VWV 3 | Virginia St Clg Bldg Auth Rev LBASS Bld cetvrerensenssnees | e | o | e {1 1FE| i 1,000,000 |...113.851 | .... ..1,138,510 1,000,000 | ..cccoovneeee 1,000,000 [ ..o | | oo | | 5.000 |...... 5.000 |MS...... 10/28/2010. | 09/01/2025.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUMEIES. ... 1,999,930 XXX | s 2,141,240 | oo 2,000,000 | ..oovvernnes 1,999,998 | ..o 0 0 0 XXX XXX XXX | s 38,750 | oo 103,000 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIGations. ... snssessnens | sesseeenes 11,829,089 XXX | e 12,541,925 | ............ 11,855,436 | ........... 11,903,120 | ..ooovvrerennee. 4,702 0 0 XXX XXX XXX | ... 119,880 | ........ 546,643 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
== 002824  BF 6 |ADDO LAbS ST NE....ooeeoeeeeeeeeeceeeeeeeeeeeeeeeeseeseseessesssssssssss s | covvnes | o | ceeeeeeeee (. 1FE| oo 558,467 |...109.265 | ....ccccournec 618,441 | oo 566,000 559,683 781 06/05/2018. | 11/30/2026.
_° 00915X  BM 2 |Air Products & Chemicals INC MT St NESE.......c.vverrivmrienieeieeerineseisnsinnnins | veviee | oo | eevneiienns [ ovene 1FE ..2,998,260 |...121.112 ..3,633,369 3,000,000 2,999,295 83 06/18/1996. | 06/15/2026.
= 01882Y AB 2 |Aliant ENergy FINance St NE.......ocoocoroooicoosssseoesssscceeessscoeeessseceeeesseees | e A e 2FE| .. 998,060 |...107.603 ..1,076,025 1,000,000 998,314 162 06/06/2018. | 06/15/2028.
019736  AE 7 |Allison Transmission INC S NL.........ccoveiiiirinieinneesneeneesenssseens | oo | o0 | cersveenns 1 SFE | o 88,763 |...103.750 | ...ccoccoreereen 93,375 | i 90,000 88,968 107 02/07/2018. | 10/01/2027.
031162  BP 4 | AMGEN INC SE NE.....oouiiiiciceiiiiesieseeiseie e eessessssesessesssessensnnes. | conees | o | severeenes (A 2FE| e 2,244,300 |..125.801 | ..............2,516,016 | ..... .2,000,000 2,214,594 (5,019) 04/02/2013. | 05/15/2043.
032654 AN 5 | Analog Devices INC ST NL.........ciuiiriieirneissieieeise e | seeees 2| 2FE 2,418,735 |...104.924 | .... ..2,623,093 | ..... .2,500,000 | ....covvence 2,432,776 8,285 04/16/2018. | 12/05/2026.
038222 AL 9 |Applied Materials INC SFNE.........c.eivuivimririeiinireeieririesiesieniesessseiensens | ceveees | o | veverienes (A {110 [ 2,989,350 |..106.054 | .............. 3,181,626 | ...cccoouven. 3,000,000 2,991,942 966 03/28/2017. | 04/01/2027.
038522 AQ 1 | Aramark Services INC St NL.........ccccivvreerineiserneerneeenseesessssssensensseessenss | eevnens | o | eoverneee | e 3FE ....80,800 |...105.375 84,300 80,000 80,640 (88) 02/05/2018. | 02/01/2028.
05348E  AQ 2 |AvalonBay Communities INC St NL.........cccoeernrriinnreineienseenssssssssninnns | eovene | oo [rvvninnen T | i 1FE 1,966,180 |...102.434 | ... ..2,048,686 | ..... .2,000,000 | ...ocovveune 1,989,457 3,675 01/30/2013. | 09/15/2022.
05531F BB 8 [BB&T COMP SEMTN...oouiieireiriieiieseieeseeiseesesssssssesssesssesssssssssssenssesssssenns | eveons 2| ... 1FE 999,180 |{...103.321 | ..ccoovvrrnnee 1,033,213 | oo 1,000,000 999,419 111 10/23/2017. | 10/26/2024.
06051G  FB 0 | Bank of America Comp St Nt.........ccccouriiniiiciiieiiiiiiisissiicsesesesssissiienis | v | oo | veveeniens | e 1FE 999,270 |...107.494 ..1,074,937 1,000,000 999,668 74 01/15/2014. | 01/22/2024.
06051G  FH 7 | Bank of America Comp SUD Nt.........c.cocueiivirnrineinineeenesenssssisssnenes | v | oo | veveeneens | cvvene 2FE ..1,998,540 |...107.381 ..2,147,628 2,000,000 | ..ocvorneen 1,999,245 144 08/21/2014. | 08/26/2024.
06051G  GC 7 | Bank of America Corp Sub Nt 2| 2FE 2,000,000 |...108.445 ..2,168,894 2,000,000 | ..ocvenneen 2,000,000 11/21/2016. | 11/25/2027.
06406R  AH 0 |Bank of NY Mellon Corp Sr MTN.... ..111.858 ..1,118,581 .1,000,000 998,093 191 04/23/2018. | 04/28/2028.
07274N  AJ 2 |Bayer US Finance Il LLC Sr Nt ...107.925 ..1,079,250 1,000,000 998,438 226 06/18/2018. | 12/15/2025.
07274N AL 7 |Bayer US Finance Il LLC Sr Nt ...109.159 ..2,183,176 .2,000,000 | ....ccoveuee 1,988,764 1,001 06/19/2018. | 12/15/2028.
07274N AU 7 |Bayer US Finance Il LLC Sr Nt ...100.608 ..3,018,240 .3,000,000 2,997,506 07/12/2018. | 07/15/2021.
07274N  BF 9 |Bayer US Finance Il LLC Sr Nt ...101.350 ..1,013,499 1,000,000 992,648 07/12/2018. | 07/15/2044.
075887  BF 5 |Becton Dickinson & CO SINE......c.uvvviriierriieiicesie e nsesesenssssennes | seveees ...6,000,000 |...106.018 ..6,361,056 | ..... .6,000,000 | ............. 6,000,000 12/04/2014. | 12/15/2024.
075887 BG 3 |Becton Dickinson & Co Sr Nt 2,000,000 |...117.031 ..2,340,618 .2,000,000 2,000,000 12/04/2014. | 12/15/2044.
092113 AL 3 |Black Hills COMP St NL......oiiviriieriicieiisceiisesersss e | sevnes ...2,068,420 |...105.311 ..2,106,210 .2,000,000 | ..ovorrene 2,063,141 (5,279) 06/04/2019. | 01/15/2026.
096630 AC 2 |Boardwalk Pipelines LLC S NL........ccoveveririeririsrieseisesscessesisesessssisnsennes | eevees ...1,343,745 |...101.893 ..1,528,398 1,500,000 | ..o 1,437,464 | oo [ v 18,377 04/22/2014. | 02/01/2023.
101137 AW 7 |Boston Scientific Corp Sr Nt 1,006,050 |...107.193 ..1,071,932 .1,000,000 (622) 03/07/2019. | 03/01/2026.
110122  BG 2 |Bristol-Myers SQUIDD CO SINL.......cuuiviiieeriiicrnisieessseiesssssesneseinns | vren ...4,900,387 |...103.333 ..5,063,312 4,900,000 11/22/2019. | 08/15/2022.
110122 BM 9 | Bristol-Myers SQUIbD €O SFNL.......c.cvereririierierierisceseseieresiseesssiseies | cevi ...1,996,637 |...105.690 22,113,794 | ..... .2,000,000 79 11/22/2019. | 05/15/2024.
11134L  AF 6 |Broadcom Crp/ Caymn Fi ST NL......cccriumeieriiineinieiieeieeis s ssieniesesseis | cevns ..3,996,411 |...103.643 ..4,145,700 .4,000,000 ...3,997,536 557 02/21/2018. | 01/15/2024.
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11134L AP 4 | Broadcom Crp/ Caymn Fi ST NL......ccoucvimrercerneeneieriesiseesseesssiessessssesenis | ceve 101219 | e 1,012,187 | ovvervrie 1,000,000 999,891 20 | e | s [ e 3125 |...... 3.127 | J....... 02/21/2018. | 01/15/2025.
12189L AV 3 | Burlington Northern Santa Fe SrNt.........ccccoeviiniiniineiieiissevesienens | cevi ...104.106 .8,328,472 | ..... .8,000,000 3,595 | oo [ e [ s 3.000 03/04/2015. | 04/01/2025.
124857 AN 3 | CBS Corp Sr Nt ..110.878 ..2,217,562 .2,000,000 491 .r..4.600 01/07/2015. | 01/15/2045.
124857 AR 4 | CBS COrP ST N ... | criin ...100.118 ..1,101,296 . 259 | e [ | e 2.900 10/29/2019. | 01/15/2027.
125523 AG 5 | Cigna Corp SINE.....cuuieeririierierieeeeeissise et sessssisnnies | cerees ...108.524 108,524 107,787 (204) [ vvrreeirrrrirens | eevreriersneseeeniens [ s 4.125 10/29/2019. | 11/15/2025.
125523 AH 3 | Cigna Corp Sr Nt. ..110.789 .553,944 499,446 41 o 4375 08/28/2019. | 10/15/2028.
125523 CA 6 |Cigna Corp Sr Nt. e | e . . ...103.940 103,940 102,846 (B7) [ oo | e | s 3.400 10/29/2019. | 03/01/2027.
126410 LM 9 | CSX Transportation INC CO Gtd Nt..........cocceuveeereerrnerncriieinernsensensenssennenns | vevnee oo [ eevvnreen T | s 1FE]| .. 935,319 |...108.927 .1,018,810 | ..... ..935319 | ... 935,319 6.251 12/10/2007. | 01/15/2023.
126650 CJ 7 |CVS Health Corp SrNL.......ccooiiiiiiiieieisciissienes | e A 2FE ..3,010,200 |...100.285 | ... ..3,008,550 | ..... .3,000,000 | ....ccooouce 3,001,194 (2,120) [ oo [ s 2.800 07/14/2015. | 07/20/2020.
126650 CL 2 | CVS Health Comp SrNt.......cooieriniirerierieriesiseiesieesesississesiessnessens | vevenee | oo [ eevennines (A 2FE| v 1,979,880 |...106.511 | ...cccvvveeee 2,130,212 | v 2,000,000 | ..ovverneen 1,987,858 1,918 [ oo | e | s 3.875 07/13/2015. | 07/20/2025.
14149Y AW 8 | Cardinal Health INC St NL............vvecvievveceececvesseessesesesessessiessesssensenns | eoveens | o | veerrieenn T | e 2FE ..1,993,140 |...100.372 ..2,007,442 2,000,000 ...1,994,061 140 | oo [ e [ e 4.600 02/19/2013. | 03/15/2043.
14149Y  BJ 6 | Cardinal Health INC St NE.........ccovieeierieeieciseise e ssssssississnssenssenns. | eovenns | o | rvrriresni | cevens 2FE| .. ...1,000,000 |...102.289 ..1,022,892 1,000,000 11,000,000 [ oo | e | e | | 3.410 06/01/2017. | 06/15/2027.
141781 BF 0 | Cargill INC S NL......overercrieireieeieeeiesrse e ssesssssessessssssensssssssnsnes | sevenee | oo | eevvneiinens | vovees {1 =5 466,484 |...122.459 | ...............489,834 | ...ccooeeinnn. 400,000 | ... 463,200 (1,415) [ oo | e | e 4.760 08/04/2017. | 11/23/2045.
14916R  AD 6 |Catholic Health Initiative Nt..........c.cooeveviirirvirieiineseesenesssssnnes | evenes | oo [T | i 2FE L A4172,640 |..102.713 | .o 4,108,532 | e 4,000,000 | ...ccoonuees 4,146,614 (4,103) [ oo | e | s 4.350 11/13/2012. | 11/01/2042.
16412X  AH 8 | Cheniere Corp Christi HD 1t Mtg Bd..........ccveverirmerierirenerisiinerrerieseseeins [ e A e 2FE| .. 499,625 |...102.122 | .................510,609 | ....... 500,000 | ... 499,629 A | e | e | s 3.700 11/06/2019. | 11/15/2029.
166764  AG 5 | Chevron Corp St NE.....oiiuuciiriicirineieiieseeessssessssssssssessseissesssssisesnins | eevines | o0 [ eeveneinns (. 1FE| oo 2,000,000 |...100.216 | ..............2,004,320 | .............. 2,000,000 | ..ooorornee. 2,000,000 | cvooverrereirniineins [ e | e | e | e 2.427 06/17/2013. | 06/24/2020.
171798  AD 3 | CimareX Energy Co St NL.......covievvrnirnreiinnnerisnseenssisssensenssssssssenssnsees [ onnne oo | vovevenen | v 2FE| .. 201,736 |...103.743 | .................207,486 | ....... 200,000 201,713 (23) [ v | e | s 3.900 10/29/2019. | 05/15/2027.
17275R - AV 4 | CiSCO SYS INC ST NL.....coeiccrierieeiceteseseesesssensesssesssenssssssensensssssnens | nevenne | oo | eevesernnn ] [ s 1FE]| .. ..2,983,890 |...103.025 | ............3,090,756 | ...oouurvnnee 3,000,000 2,993,951 2,338 | oo [ e [ e 3.000 . 06/10/2015. | 06/15/2022.
200339 DX 4 | Comerica BK SUD Nt.......coviveiriieiiiieeniissesssiseessisssesssenssssssesssnsnsns | veviene | oo | evseerenins | oeees 1FE| oo 993,970 |...107.362 | ..............1,073,622 | ..ccovvvnev. 1,000,000 996,345 LY (3 [TTRTIRIN INRRTRORIR IOV 4.000 |....4.074 |J.ee | o AT | 40,000 |07/22/2015. | 07/27/2025.
205887 BR 2 | ConAgra FOOdS INC ST NL.........ccuuremieeiiieierieeiseeiesinesiessesesseesssssssssensnens | eevnees | o | vevereenes (A 2FE| e 2,870,040 |...103.072 3,000,000 | ... 2,949,834 | ..o | s 15,1871 | ovvereeerveriiens [ e [ e 3.200 .96,000 | 04/03/2014. | 01/25/2023.
207597 EG 6 | Connecticut Lt & Pwr Co 15t Mg Bd..........cvvvuivucrirircireeireiseiesieeieeiseies [ s 2| 1FE 1,097,490 |...118.167 1,000,000 | ....cccooeeee 1,092,030 (2,373) [ oo | e | s 4.300 v 43,000 | 08/08/2017. | 04/15/2044.
21036P  AQ 1 |Constellation Brands INC S&NL..........cccriuiriniierierninennsiseresnssenisninens | vevenee | oo | eevenirnens [ e 2FE | o 970,420 |...106.192 | .............1,061,924 | ............. 1,000,000 974,792 3,084 | oo [ e | 3.700 |.....4.122 [JD..cccc. | vererennn2,569 | oo 37,000 |07/31/2018. | 12/06/2026.
24422E  UE 7 |Deere /John/ Cap COrp ST MTN.......ccurerimrenerieeineeserssesssssensesessessssssennnss | vevenne | oo | evvenerenn ] [ s 1FE]| .. ..499,845 |...106.467 ....500,000 499,881 20 | e | s [ e 3.450 .17,250 | 03/08/2018. | 03/13/2025.
247030  AZ 4 |Dell Int LLC / EMC COrp 1St LIEN......ovuivreriiicirericisirssieisnisiersssesessssissnnins | evene A 2FE ..641,407 |...110.120 ....600,000 640,334 (1,073) [ oo | e | e 4.900 10/29/2019. | 10/01/2026.
25272K  AK 9 [Dell Int LLC / EMC Corp 18t LIEN........cvuuvercreiieierieieiierieseiseeisssisessesiensnee | ovene | oo | veverneenns 1 2FE| s 1,125,870 |...115.120 1,000,000 | ......cceeen. 1,122,307 (3,563) [ ..vovrurenerrerin | revrveererierinenins | e 6.020 10/15/2019. | 06/15/2026.
256746 AG 3 | Dollar Tre INC ST NE........iiuiiciiciicieisie ettt | seeees ...106.989 1,000,000 999,233 126 | oo [ [ 4.000 04/05/2018. | 05/15/2025.
26138E  AQ 2 |DrPepper Snapple Group INC St Nt........cocveerinerirereneennrennnerrenseessiesnines | ceveee | oo | vevivereen] [ e 2FE | iii00000..992,250 | ... 99.995 1,000,000 999,956 151 [ | e | e 2.000 11/13/2012. | 01/15/2020.
26441C AL 9 | Duke ENergy Corp SINL.......ccueiururerieieriesineeieeiseissenssssssessessesessessssinns | sevees . 106.113 | .............7,427,903 | ..... .7,000,000 | ....oeeenen 6,993,913 1,460 | oo | e | s 3.950 10/08/2013. | 10/15/2023.
26441Y  BA 4 |Duke-Weeks Realty LP SrNt. ...104.598 415,962 (686) 0003375 08/13/2019. | 12/15/2027.
26442E  AD 2 | Duke Energy Ohio INC 18t Mg Bd.......eeeeeeeeeeircreceseeeseneeeeeiseseeinees | e . ...105.730 999,862 34 | i e 3.800 09/03/2013. | 09/01/2023.
278062 AC 8 |Eaton Com SrNt.......ccoviiiiiiiiinissicsrssisss e | e | o [ e 1 ..102.040 | .............4,081,612 | ..............4,000,000 | ............. 4,060,798 | ..oovveererieriinins | e (20,549) [ ..o | e [ 2.750 10/20/2016. | 11/02/2022.
278062 AF 1 |Eaton Corp Sr Nt. 2| . 2FE 600,000 |...106.997 800,000 [ ..oovvourirrerreiinis | e | e | e | 3.915 09/06/2017. | 09/15/2047.
278865 AU 4 | ECOIAD INC ST NL......ouiiuiiiiiceieieiiesieetesise sttt ensesenas | seneees 2| 1FE 1,018,630 |...103.197 | ..............1,031,969 | ..............1,000,000 | .......c..... 1,009,401 (3,090) 3.250 11/28/2016. | 01/14/2023.
278865 AV 2 |Ecolab Inc Sr Nt ..102.748 | .............3,082,431 | .............. 3,000,000 2,993,307 879 [ v [ v [ e 2.700 10/13/2016. | 11/01/2026.
278865 BD 1 |Ecolab Inc SrNt ..105.714 500,000 498,766 134 1003250 04/18/2018. | 12/01/2027.
29278N  AF 0 |Energy Transfer Partners Sr Nt Ser 10Y. ..109.582 | ..............1,095,815 | ............. 1,000,000 998,428 146 | oo [ [ 4.950 06/05/2018. | 06/15/2028.
29278N  AG 8 |Energy Transfer Partners Sr Nt ..112.371 300,000 302,918 (262) 5.250 .11,813 | 01/09/2019. | 04/15/2029.
29379V BE 2 |Enterprise Products Operations Sr Nt 2,618,225 |...106.577 ..2,664,423 .2,500,000 2,566,155 (11,714) 0003750 .93,750 | 04/08/2015. | 02/15/2025.
30040W  AB 4 | Eversource ENergy SriNL........cccovieinieieinnisieneeensssiesssssssssssesssnsens. | ovens ..2,001,220 |...103.018 ..2,060,354 | ..... .2,000,000 2,001,004 (143) | ceverrerrinrieens [ [ 3.350 .67,000 | 01/16/2018. | 03/15/2026.
30040W AE 8 |Eversource Energy SrNt 999,320 |...103.061 ..1,030,608 1,000,000 999,442 B0 | ovvrerereereninens [ s [ e 3.300 .33,000 | 01/03/2018. [ 01/15/2028.
30251B AA 6 |FMRLLC SrNt ..1,162,120 |...105.892 ..1,058,921 1,000,000 | .....cccooeec 1,048,726 | ....covvvccirvcieins | e (25,064) | ..ocvvvverriiiniins | e [ e 5.350 .53,500 | 03/30/2015. | 11/15/2021.
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313747 AZ 0 |Federal Realty INVEStOrs Tr St NE.........cvuueereercrierierenieeisenissisessesissesnenes | eenees | o [ eevereeees (. {15 499,190 {...103.641 | ..ccovvvvrnvne 518,204 | ..cooovvverenn. 500,000 499,232 42 3.200 |...... 3.219 |JD....... 06/04/2019. | 06/15/2029.
31428X BB 1 |Fedex Corp Sr Nt ..1,003,940 |..... 97.058 .1,000,000 (B1) [ oo | e | s 4.100 01/06/2015. | 02/01/2045.
31428X BC 9 [Fedex Corp Sr Nt 1,996,900 |...103.745 ..2,074,896 .2,000,000 298 ....3.200 01/06/2015. | 02/01/2025.
31428X BG 0 [Fedex Corp Sr Nt ..1,991,220 |...102.862 ..2,057,236 | ..... .2,000,000 | .. 159 | e [ [ 4.550 03/21/2016. | 04/01/2046.
31428X BP0 [Fedex Corp SrNt ..102.917 ..2,058,332 2,000,000 | ....ccoeeene 1,975,783 2,513 | oo | e | e 3.400 03/28/2018. | 02/15/2028.
31620M  BJ 4 |Fidelity National Financial Sr Nt ...109.625 ..2,345,979 .2,140,000 | .... 2,203,690 (3,217) 1003750 07/23/2019. | 05/21/2029.
316773 CP 3 |Fifth Third Bancorp SUb Nt.........cccovviviviniiciieeceesse s | seveees ...107.499 ..2,149,986 2,000,000 | ..oovernne 1,988,579 2527 | oo | e [ e 4.300 01/06/2014. | 01/16/2024.
316773  CT 5 |Fifth Third Bancorp Sr Nt ...100.416 .1,000,000 999,843 269 | oo | e | s 2.875 07/22/2015. | 07/27/2020.
337738 AU 2 |FiServe Inc Sr Nt ...105.108 ....500,000 499,587 22 [ o | e [ 3.500 06/11/2019. | 07/01/2029.
35137L  AC 9 |FOX COMP ST NE..ooviiiieiieieriereieeiieiessiesiesssessssesssessenssesessesennsens | cevnnes | o | vevereenes ..114.038 | ...............570,192 | ....... 500,000 530,868 (2,097) [ oo | e | e 4.709 04/04/2019. | 01/25/2029.
361448  AQ 6 | GATX COIP ST NE..o.oouieiiciieeieeieseeieesiseesensseessesssssssessssssssssssssnsssssnsns | eonnens | o | eoverineees | e 2FE ..2,001,995 |..104.421 | .............2,088,424 | .............. 2,000,000 | ..ocvvnneen 2,000,812 (230) | ceverneererrneirees [ e [ e 3.900 . 02/28/2014. | 03/30/2023.
361448 BE 2 | GATX Corp Sr Nt A e 2FE 499,180 |...111.494 | ...............557,469 | ...... 500,000 499,296 16 | oo [ e [ e 4.700 |...... 4.719 |AO...... 5,875 | ..........15,732 | 01/29/2019. | 04/01/2029.
370334  BM 5 | General Mills INC St NE........cvuevereerieeirierieriseesesiseisesiesssseesessssessensnssnes | eevnees | | vevereenes 1 2FE| s 1,991,780 |...102.243 | ......cc.o..c. 2,044,850 | ..ocvernven. 2,000,000 | ..ovverneen 1,998,196 881 [ e [ e [ e 3.150 |...... 3198 |JD.cces | v 2,800 | .ovrrnne 63,000 | 11/17/2011. | 12/15/2021.
37940X  AB 8 |Global Payments INC St Nt........cc.covvvuriiriieirineineieeiiiesineinsesseisssssssessesninne | vevnne | oo | eevmneeen [ e 2FE| .. 398,744 |...101.921 398,785 41 3.200 |...... 3.237 |FA....... 4,871 08/07/2019. | 08/15/2029.
38148L AE 6 | Goldman Sachs Group INC St NE........ocvevvreerrireee e snseneenns | eevees [ 1FE]| .. ..2,491,950 |...106.155 | ..............2,653,883 | ..............2,500,000 | ............. 2,495,289 TT4 | s | e [ 3.750 |...... 3.789 | MN...... 05/19/2015. | 05/22/2025.
404119 BX B [HCAINC SEC Nb..o.oouiieiiriiseieieese et sssssssssessssnssessennes | onene | oo | vevesneenns 1 2FE | i 525,525 |...106.108 524,945 (580) | veveernreneirees [ e [ e 4125 |...... 3.487 |JD....... 09/25/2019. | 06/15/2029.
412822 AD 0 |Harley-Davidson INC St Nt.......ccccovievinriiernineenisnnensnseenssissssnsssssssssnens | evenes | oo [evvnienenn T | i 2FE ..994,490 |...104.094 .1,000,000 996,691 L5772 0 ORI IPORRRTORRRIRPORS BORPORt 3.500 |...... 3.566 [JJ....... 07/23/2015. | 07/28/2025.
431282 AR 3 |Highwoods Realty Ltd St NE.........ccoviuuirmerieriecisneesesieesssisessesissssenns | veeens A e 2FE ..317,108 |...107.575 | .... ....300,000 316,506 (B02) | eveveernrrneenens [ erreerenineiserienns [ e 4.200 |...... 3.485 |AOQ...... 08/13/2019. | 04/15/2029.
437076 BM 3 [Home Depot INC SINE......coviiiiicseieeeisissssessssssiessnssseensensnes | evenns | oo [ oereneens 1 e 1FE| oo 1,987,120 |...104.670 | .............. 2,093,402 | .oovrrenes 2,000,000 | ...ccornnnne 1,991,648 1194 | e [ | e 3.000 |...... 3.074 |AO...... 02/03/2016. | 04/01/2026.
437076 BY 7 |Home Depot INC SINL......ciiirerirecririseeieiiensieniesisseessesssssssensenssesesnnns | vevenee | oo | evvenerene T [ s 1FE| .. ..994,260 |...104.050 ..1,040,504 1,000,000 994,528 268 | oo | v | s 2.950 |...... 3.017 |JD....... .14,586 | 06/03/2019. | 06/15/2029.
440452  AE 0 |Hormel FOOdS COrp St NE........ccuurirmiieicrisiineieeiseiseissssisssseesiensssessesssnnnss | eevnne | oo | eeveneeen ] [ s 1FE| .. ..997,150 |...102.287 | .... ..1,022,874 1,000,000 999,566 322 [ [ e [ e 4125 |...... 4.160 |AO...... e 41,250 | 04/04/2011. | 04/15/2021.
446150 AG 9 |Huntington Bancshares Sub BK Nt............ccccuveveriireminniineienennnensninens | vevevee [ oo | evvenirinens [ e 2FE| v 1,176,700 |...104.553 | .......c..... 1,045,531 | oo 1,000,000 | ...coovveeee 1,023,681 [ ..ceoveenricrirenins | e (23,799) [ .ooverererererrenins [ e [ e 7.000 |...... 4435 | Do | o 3,111 | 70,000 |08/16/2012. | 12/15/2020.
446413 AL 0 |Huntington Ingalls INUSEES SINL.........covvvivreriirireeierineineeenseesenisssinens | vevnne [ oo [ eeveneenn T [ 2FE| .. 501,563 |...103.940 ....500,000 501,340 () I ORI DR 3483 |...... 3.443 | ID....... 17,415 | 06/14/2018. | 12/01/2027.
459200 JZ 5 |International Bus Machs Corp St NL........cvvierevrineerniieiirsersssseessssiseenin | cevenes A 1FE| .. 577,741 |...105.566 | ... 5,278,295 | ..... .5,000,000 | ..coorvrrne 5,167,418 | oo [ v (10,323) [ ovvvvererrrirverens | cevrrererseiseeeninee [ 3.300 |...... 2.724 |MN...... vernen82,500 | 07/31/2019. | 05/15/2026.
461070 AP 9 |Interstate Power & Light St NL........c..ocuuieeirieiicricineeeereeecesseeissssenies | ovenes | oo | veverneenns 1 2FE | o 498,740 {...109.709 | ..ccoovvvrrnnne 548,544 | ... 500,000 498,873 105 | oo [ e [ e 4.100 |...... 4131 |IMS......| oo 5,410 | e 20,500 |09/19/2018. | 09/26/2028.
465685 AG 0 [ITC Holdings Corp St NE.......c.cvvieiieriiiririreseneensesesiseissisesenssesenennes | covenes | oo [eovnvenen T | i 2FE ...2,092,120 |...104.990 ..2,099,792 .2,000,000 2,039,817 | oo | s (10,530) [ .oovvvevercivriins [ v [ e 4.050 |...... 3.441 | JJ....... .81,000 | 08/20/2014.| 07/01/2023.
476556 DC 6 |Jersey Central PWr & Lt CO SF NL.......coouiveiiiiiiieiesecseeseneresesisniees | v A e 2FE ...3,855,898 |...108.896 .4,138,059 | ..... .3,800,000 ...3,849,333 (8,565) [ ...ovvereerrierins | veviririrnerierinenis | e 4.300 |...... 4.047 | JJ....... .81,700 | 02/05/2019. | 01/15/2026.
478160 CE 2 [JOhnSON & JONNSON SINL.......covuveeieirirecireiieeiseiie s | eeeeas 2| 1FE 998,970 |...104.891 .1,000,000 999,232 95 | covtereeeereninees [ e [ e 2.950 |.....2.962 |MS...... .29,500 | 02/28/2017.| 03/03/2027.
49326  EG 4 |KeyCorp Sr MTN. ..109.672 500,000 499,265 73 o (1] 04/23/2018. | 04/30/2028.
49446R AN 9 |KimCo Realty COM SINL.......vvrrrririrerieiseeeesssisee s ssssssessssssssensns | evssees ...103.333 .3,000,000 2,991,184 2,909 | v [ s [ s 3.400 10/07/2015. | 11/01/2022.
50540R AU 6 |Laboratory Corp of AMENCa St N ......ccuveuiereriiiciieiieseieienssiesesiseisnienies | erene ...105.664 1,000,000 998,805 133 [ i e [ 3.600 08/15/2017. | 09/01/2027.
50540R AW 2 |Laboratory Corp of America Sr Nt....... ...100.287 350,000 349,101 /A [UOORTTORURNORN FUUPPIORTIRIOTNOPOR BRSO 2.950 11/18/2019. | 12/01/2029.
53117C  AS 1 |Liberty Property LP S NE........ccoivuieieiinrineieeiseeniesieesseesseissssssssssnsenes | sevees ..104.473 | ... . 2,000,000 | ..ocvvrnen 1,970,959 3,698 3.250 11/23/2016. | 10/01/2026.
53117C AT 9 |Liberty Property LP S&NE.......coviuiiiiiiieincieisisssnsiesseesesssseenssssssssnsenes | ovens L1384 | 1,662,077 | .oovvvrrnes 1,460,000 | .....ocevne. 1,459,811 27 [ o | e [ 4.375 01/22/2019. | 02/01/2029.
55336V  AK 6 [MPLXLP SrNt.... . ...105.044 525,220 500,000 503,583 (438) w8125 02/06/2018. | 03/01/2027.
559080 AK 2 |Magellan Midstream Partn SrNt.........c..ccocoveiiniiiniicniinciieisnssiseiiesenins [ e L A12.921 | 1,016,289 | ..ccovvvvnnne. 900,000 952,125 (7,676) [ .ooevevereeerveines [ v e 5.000 03/06/2018. | 03/01/2026.
565849 AB 2 | Marathon Oil Corp Sr Nt ...127.052 63,526 50,000 62,139 (200) 6.800 09/25/2019. | 03/15/2032.
565849 AP 1 |Marathon Oil COrp SINL.......c.ovviiiiierieiseeieresiesesseissessssssssesesssssessensens | oevens | on | evveriiernn | venes 2FE 2,785,388 |...108.761 ..2,827,783 .2,600,000 (4,908) 4.400 10/29/2019. | 07/15/2027.
57636Q AM 6 |Mastercard INC SrNE.........cocoveervivrineiernicensissessensnsseensssesssnssesssnssness | vervene | oo | eevveenennsd [ s 1FE| oo 2,496,550 |...104.360 ..2,609,010 | ..... .2,500,000 . 177 2.950 05/28/2019. | 06/01/2029.
579780 AH 0 |McCormick & CO INC SFNL........ovveveecicviesieeieeeesesseessessssssssssesssesssensiens | evenns | o [ veerrieeenT | e 2FE 996,460 |...102.389 1,000,000 999,364 393 | o | e | s 3.900 07/05/2011. | 07/15/2021.
579780 AJ 6 |McCormick & COINC SINL......ooiveiiiciccenrrceeesiessseensnseseniennns | vevene | e | ervnenens [ s 2FE ..4,974,252 |..103.993 | .............5,199,635 | ..... .5,000,000 | ............. 4,989,547 2,621 | oo | e | e 3.500 08/15/2013. | 09/01/2023.
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579780 AN 7 |McCormick & Co Inc Sr Nt 104298 | 521,491 | oo 500,000 498,636 154 | oo [ e [ e 3400 |...... 3.441 08/09/2017. | 08/15/2027.
591894 CC 2 | Metropolitan Edison Company Nt...........ccccovevvnec L A11.500 | e 278,750 | e, 250,000 249,721 26 | oo | s [ 4.300 01/07/2019. | 01/15/2029.
595620 AL 9 |MidAmerican Energy Co 1st Mtg. ...123.700 ..1,236,995 .1,000,000 995,793 93 .....4.800 09/12/2013. | 09/15/2043.
595620 AU 9 | MidAmerican Energy Co 1st Mtg Bd ...120.053 ..1,200,527 1,000,000 994,005 105 | oo [ [ 4.250 01/07/2019. | 07/15/2049.
615369 AM 7 |Moodys Corp Sr Nt ...104.923 .3,042,755 | ... .2,900,000 2,901,369 (187) | ceververerinerirens [ v [ e 3.250 04/19/2018. | 01/15/2028.
620076 BB 4 | Motorola Solutions Inc Sr Nt ...103.411 ..3,102,324 .3,000,000 ...3,002,292 (908) 1003750 04/08/2014. | 05/15/2022.
626717  AG 7 |Murphy Oil Corp Sr Nt A1) ....3FE| .............1,954,580 |..... 92.000 ..1,840,000 | ..... .2,000,000 ...1,959,343 941 [ s [ e [ e 5.875 04/12/2013. | 12/01/2042.
62912X  AF 1 [NGPL PIipeCO LLC ST NL.....ovvieirrcireeneiieiieeieniseesenssssssesiesesssesseesssssssssnenes | evenns 2| ... 2FE .70,700 |...106.294 74,406 70,000 | .. 70,577 (74 ) [TSTIN ISR IO 4.875 02/05/2018. | 08/15/2027.
637417  AF 3 |National Retail Properties InC St Nt..........cccovvunriiniineiinricsniinissiieecinns [ | o [ e 1 e 2FE| e 1,985,180 |...102.952 | ... ..2,059,034 | ..... .2,000,000 | ....ccoveuee 1,994,572 1,535 | oo | e | s 3.300 04/09/2013. | 04/15/2023.
637432 ND 3 |National Rural Utilities COOP St Nt........c.vevirreriviriieriienierireisnineiiesinennene. | ceveeee | [ veverienes (i TFE| oo 4,996,950 |...102.956 | .............. 5,147,795 | ..o 5,000,000 | ..ccovvvevs 4,998,346 299 | v | e | s 2.850 01/20/2015. | 01/27/2025.
637432 NJ 0 |National Rural Utilities COOP ABS COl T......ceuuuremerreriereneerseiseinenieniseesinnes. | eevneen | o [ eoverinene | i 1FE]| .. ..4,986,350 |...101.894 ..5,094,680 | ..... .5,000,000 ..4,993,615 1,933 | e | e | e 2.700 02/03/2016. | 02/15/2023.
651229 AW 6 | Newell Rubbermaid INC St NL........c.vvuuiviniiieisieieiesenissesssisnsenens | eeenes A e 3FE| .. ..2,191,560 |...104.276 ..2,085,510 | ..... .2,000,000 2,129,877 | e | e (18,576) [ ..vverrerrererins [ v [ e 4.200 07/19/2016. | 04/01/2026.
65339K BM 1 |Nextera Energy Capital St NL.........cocuveieeriirieriierieieniseiseesssisenseniseennees | ovenes | oo | veverneenns 1 2FE| i 100,144 |...100.533 | ......c.cc..... 100,533 | oooviinnee 100,000 | ... 100,144 | oo [ e [ e | e | e 2.750 10/29/2019. | 11/01/2029.
65473Q  BF 9 |NiSource Finance Corp SrNL......c.cvviiveiiiiiieineieesisiessssenssssesesisseenss | veveens | oo | cereeeenns 1] 2FE| s 1,066,690 |...110.948 | .............1,109,476 | .............. 1,000,000 | ....covveeee 1,063,710 (1,305) [ oo | e | s 4.375 08/10/2017. | 05/15/2047.
65473Q BG 7 |NiSource Finance Corp SriNL..........ccoviiiiiieieinieieisrieeeeieeenssessssssienins | cevnes 2| .. 2FE 299,676 |..105.461 | .................316,382 | ....... 300,000 299,695 B [ e [ e [ 3.950 09/05/2017. | 03/30/2048.
655844  BZ 0 | Norfolk Southermn Corp SrNE.........cociuriunrieeineieiieeieeieeiseissssissiseessssinees. | eeveees | oo | eeerienes 1 2FE | i 498,890 {...109.910 | .................549,551 | ..cooovvvurnn. 500,000 499,022 95 | ot [ s [ e 3.800 07/30/2018. | 08/01/2028.
666807 BG 6 | Northrop Grumman Corp St NL.........ccucimiineiieninrinnienisesienssessnsisssisesiens [ eovenes | o [ eeverirenn | s 2FE]| .. ...2,056,740 |...104.255 2,000,000 | ... 2,031,788 (8,323) [ oo | e | s 3.250 11/22/2016. | 08/01/2023.
68217F  AA 0 | OmNnicom Group INC SENE.......uvvereerecieriseserisesseesensssesenssssssssensessnes | vevenne | oo | eeeneninn ] [ e 2FE| .. ..1,014,020 |...105.367 1,000,000 | ....cocveeee 1,010,536 (TATT) [ o | e | s 3.600 07/19/2017. | 04/15/2026.
69349L  AQ 1 |PNC Bank NA SUD Nt......coooiiiriieiieriieinieeiesississessessessssssesssssssssssensins. | eoveees | o | eoesvireners | vevens 1FE| oo 2,165,720 |..109.974 | ..............2,199,482 | ............. 2,000,000 | ...coornnnn 2,123,387 | v | e (QESK L YA [ BRI PR 4.200 09/22/2017. | 11/01/2025.
701094 AN 4 | Parker-Hannifin Comp SrNt.........vveeivieriereerirrinererieseseesssesenisesssessensnnes. | eevneee | o [ eevererene | e 2FE| .. 498,435 |...104.476 | .................522,378 | ....... 500,000 | ... 498,508 ST [TTUTIRTIRIRN IR DY 3.250 . 06/05/2019. | 06/14/2029.
713448 DD 7 |PePSICO INC ST NE ..ottt essnsssisnns | seneees A e 1FE]| .. ..2,115,820 |..122.854 | .... 2,457,076 | c.oovvvrnvn. 2,000,000 | .oovrernee. 2,107,739 (2,281) [ oo | e | s 4450 |...... 4.113 |AO...... 9,036 02/19/2016. | 04/14/2046.
720198 AD 2 |Piedmont Operating Partnership SriNL.........ccocveverneernenninnerneisnessssseiens | vevvens | oo | eereverenns (A 2FE| s 4,169,320 |..106.641 | .............. 4,265,640 | .............. 4,000,000 | ..ocvornees 4,111,884 | oo [ e (24,126) [ ..o [ e [ e 4450 | ... 3.725 |MS..... 07/18/2017. | 03/15/2024.
737679 DD 9 | Potomac Elec Pwr CO 18t MtG Bd........cccovvumeeuereeriineenenineesenisseinenneniseenenns. [ eovnens | [ eoverineee | s 1FE]| .. 997,100 |...102.181 ..1,021,811 1,000,000 999,289 300 | v | e | s 3.050 |...... 3.083 |AO...... .30,500 | 03/28/2012. | 04/01/2022.
74834L AP 5 | Quest Diagnostics INC CO GtA Ni.........ccccoevurrerieinriniiieiiieicessssesenienes [ e A e 2FE| .. ..2,212,520 |...100.178 | .... ..2,003,552 2,000,000 | .... 2,002,505 | ..ovvrerererieirenins | v (31,460) [ evvrvrerrriiverens | cerrveirerseieeeniee [ 4750 |...... 3.136 | JJ....... ceer..95,000 | 08/21/2012. | 01/30/2020.
774341 AJ 0 | ROCKWEIl COllINS ST NL.......cvuurirrircereeiseiierierieeeseeiseisesiessessensssessensessses | cenees | o | severeenes 1 2FE| s 7,976,960 |...104.081 | ....cccvvnve 8,326,488 | .............. 8,000,000 | ...ocvvreee. 7,985,344 K20V I TR FURTORRRTO DR 3.200 |...... 3.247 [MS......| covveenns 75,378 | ........ 256,000 |03/28/2017.| 03/15/2024.
780153 AW 2 |Royal Caribbean Cruises Ltd SrNt.........cccovevmineniiniicrnncinnerennnsesnnens | e | oo | evvveerens [ s 2FE| .. ..1,974,205 |...102.910 ..2,058,194 .2,000,000 LR T OO IVORRTOIN DOV 3.700 |...... 3.867 |MS...... .64,750 | 04/04/2019. | 03/15/2028.
78409V AK 0 [ S&P GIODAI INC ST NL.....vvvrereiriiieieieseeisessisessisssesssssssssssssssssssensss | oevene | oo | evvennieen ] [ e 1FE]| .. ..2,133,460 |...110.909 .2,218,186 | ..... .2,000,000 2,104,085 | ....oovoerierrriinns | i (15,741) [ oo [ e [ e 4.400 |...... 3415 [FA..... .88,000 | 02/07/2018. | 02/15/2026.
785592 AU 0 | Sabine Pass Liquefaction 1st Lien Nt 982,420 |...106.005 ..1,060,048 1,000,000 985,139 TAT2 | e | e | e 4.200 |....4.418 |MS...... 142,000 | 02/20/2018. | 03/15/2028.
84861T AE 8 |Spirit Realty LP Sr Nt 6,995,905 |...100.163 ..7,011,396 ...6,995,883 (22) 3.200 09/09/2019. | 01/15/2027.
880349 AR 6 | Tenneco Automotive Inc Sr Nt . 181,800 |..... 92.000 181,329 (256) | eveveeerrerenneinnens [ e [ e 5.000 02/07/2018. | 07/15/2026.
883556 BX 9 | Thermo Fisher Scientific INC St Nt.........ccccoviiiiivniinciieriniinieneciivenssisniens [ | e 1|l 2FE | 595,578 |...104.646 596,504 398 3.200 08/10/2017. | 08/15/2027.
883556 BY 7 | Thermo Fisher Scientific Inc Sr Nt.. 691,775 |...113.387 692,123 150 o % (1] 08/10/2017. | 08/15/2047.
893574 AH 6 | Transcontinental Gas P L COMP SrNL......c...vuuiurreneereeineieeissinesessssissenins | s 2| 2FE 504,468 |...127.096 501,859 (2,600) [ ..o | e | e 7.850 10/29/2019. | 02/01/2026.
902494  AX 1 | Tyson FOodS INC St NL.........ccimriiiiiriiniienieieniesississisesienissesensisnis | evnnne | o [ reverirenn | s 2FE ..5,379,600 |...107.234 | .............5,361,720 | ..............5,000,000 | ............5,221,867 | .coorvrrvvrriververrnns | covrrrennn(4,222) | oo | s | s 3.950 04/12/2016. | 08/15/2024.
90265E  AJ 9 [UDRInc Sr Nt. 1,595,130 |...105.667 .1,500,000 . 100 3.750 07/19/2016. | 07/01/2024.
90265E AR 1 [UDRInc Sr Nt ...100.196 1,000,000 997,176 /< TN IR DO 3.000 08/06/2019. | 08/15/2031.
904764 BC 0 | Unilever Cap Corp Sr Nt.........c....... ...108.454 500,000 493,595 655 3.500 03/19/2018. | 03/22/2028.
90783T  AA 8 |Union Pacific RR PTC Ser 2004- ...104.966 128,880 ......5.404 07/22/2004. | 07/02/2025.
90783X  AA 9 [Union Pacific RR PTC Ser 2007-3.. .. 115.011 249,387 | oo | v [ | [ 6.176 07/19/2007. | 01/02/2031.
911308 AA 2 | United Parcel Service Deb. ...101.565 Y431 SOOI FURPORRRORIOR DR 8.375 08/28/1991. | 04/01/2020.
91159H HN 3 |US Bancorp Sr MT Nt................... ..100.312 1,389 | o | | e 2.375 07/19/2016. | 07/22/2026.
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913017  BR 9 | United Technologies Corp St NL.........coceeerrenerrnneenernerineesensseisersensenssensns [ eovneen | oo | onrrvnenns 1| e 2FE | i 995,010 {...100.752 | .............. 1,007,523 | oo 1,000,000 | ... 999,828 [Y:Lo T ST IV IO 4500 |...... 4561 02/23/2010. | 04/15/2020.
91324P  CM 2 |UnitedHealth Group Inc Sr Nt ..1,003,150 |...100.416 ..1,004,160 1,000,000 (B57) [ everrrrerrvrreerens | cevreriersniseeerines [ s 2.700 07/21/2015. | 07/15/2020.
931142 CU 5 |Wal-Mart Stores Inc Sr Nt. 1,498,620 |...100.886 ..1,513,290 .1,500,000 158 .. 3.625 06/30/2010. | 07/08/2020.
94106L BB 4 | Waste Management Inc Nt ...1,854,780 |...110.239 2,000,000 | .. 5,586 | ...overieriiciins [ [ 3.900 11/10/2015. | 03/01/2035.
94106L BE 8 | Waste Management Inc Sr Nt . 477,100 |...104.352 500,000 | ... 479,289 2,189 | oo [ e [ s 3.150 01/08/2019. | 11/15/2027.
948741  AM 5 | Weingarten Realty Inv Sr Nt... A e 3,191,444 |...100.518 ..3,157,277 .3,141,000 | .. ...3,189,949 (1,495) ..r.3.250 10/07/2019. | 08/15/2026.
95709T AP 5 |Westar Energy INC 18t MG B........coovervverieiiieiiiniinieeieseeese s ssesesesnnns | ceveees JO IR IO 1FE| .. 996,120 |...103.712 .1,037,115 1,000,000 | ... 997,102 350 [ v | e | s 3.100 02/27/2017. | 04/01/2027.
963320 AT 3 | WHIrPoOl COM ST NL........ovuiveurirerireerieiseisesieei st ssssssssens | seeees [P I 1 2FE| s 1,283,061 |...105.659 ..1,373,568 1,300,000 ...1,290,005 1,657 | oo | e | e 3.700 07/22/2015. | 05/01/2025.
98389B AT 7 | XCel ENEIGY INC ST NL......vouiiririiieieiieiiesiceie st sssnisenens | eeeees . 2| 2FE 1,999,460 |...101.085 ..2,021,704 | ..... .2,000,000 | .. ...1,999,748 109 | oo [ [ 2.600 11/28/2016. | 03/15/2022.
89352H AW 9 | TransCanada PIipelines Ltd SrNL.........ccvviviniiieiiieeseseiesssssressesssnnes | evene Al (A 2FE| i 794,000 |..111.080 | .................888,636 | ....... 800,000 | ... 794,608 529 | o | e | e 4.250 12/13/2018. | 05/15/2028.
941053  AH 3 |Waste Connections INC ST NE...........vuurireririineieiineseseeiesssesiesessessssinns | eeeees Al | 2FE 511,160 |[..111.520 | ......c.........B57,601 | .cocvoririrneen. 500,000 | ... 510,274 (886) | vvreernerreinens [ erreerenineinnerienes [ e 4.250 . 01/17/2019. | 12/01/2028.
941053 AJ 9 |Waste Connections Inc Sr Nt.. P I Al 2FE| .. 498,690 |...105.956 | .................529,778 | ....... 500,000 | ... 498,775 85 | o [ s [ s 3.500 |...... 3.531 |MN...... 2917 | ...........9,479 | 04/09/2019. | 05/01/2029.
00205G  AA 5 | APT Pipelines Ltd SrNL......cc.cvirerreiciinrieeeescsesissiesieseseesssessssssesienes | s (o] I 1 2FE| v 2,972,280 |..103.768 | ..............3,113,031 | ..ccoouve. 3,000,000 | ... 2,991,182 2,945 | oo [ s [ e 3.875 |...... 3.988 |AO..... | weovvereee 25,833 | ... 116,250 | 10/03/2012. | 10/11/2022.
05578Q  AB 9 | BPCE SA SUD Ni.....civoiiiiiiiiiiiiniiciisiciiiesssiesiesisssssssssiesienins. | e [0 IV IOV 2FE ..2,054,800 |...109.745 | .............2,194,898 | ... .2,000,000 | ..ovorrene 2,043,246 (8,348) [ .ovveereererirines [ [ s 5.150 X e 45778 | 08/03/2018. | 07/21/2024.
067316 AF 6 |Bacardi LTD S N.......ocieirieiiseiiesiceeissiisesiesi e essssessssssses | soeees ...109.008 618,964 (1,126) [ oo | e | e 4.700 05/29/2019. | 05/15/2028.
09659W  2F 0 | BNP Paribas St Nt.......cccoeiuiireiiriiiiiesesisesse e issessssisssssessesssennas | seiens L1127 49,762 22 | e | s [ e 4.400 08/07/2018. | 08/14/2028.
11042T  AA 1 | British Airways PIC EETC........cccoviieiiieinesesisssss e sesssssessssssesens | evens ...105.880 . 489,213 | oo | s | e | e | e 3.800 03/14/2018. | 09/20/2031.
21684A  AA 4 |Rabobank Nederland SUb Ni..........cccoviueririerrnrieieriesiseessiseesessessennns | eeeens [0 ISR IOV 2FE| .. ..3,039,014 |...108.392 .3,000,000 | ............. 3,017,562 (4,019) [ oo | e | e 4.625 01/07/2014. | 12/01/2023.
404280 CC 1 [HSBC Holdings PLC S NL.....c.oiiiiiiriieriniieirisssnssesssiesesssseesssssssesenssnnes. | cevenes D 2| 1FE 200,000 |...107.837 | .......cc........215,673 | ....... 200,000 | ... 200,000 [ ..o e [ | [ 3.973 05/15/2019. | 05/22/2030.
449621 AF 4 [THS Markit Ltd SrNE ..o ssssssssessenssssens | ceeens D i 2FE 417,124 | ..111.377 ...400,000 | ... 415,951 (1173) [ oo | e | e 4.750 . 03/26/2019. | 08/01/2028.
456873 AE 8 |Ingersoll-Rand Lux Finance Sr Nt I I D | i 2FE| .. ..104,268 |...104.624 ...100,000 | ... 104,165 (103) [ e | e [ s 3.500 |...... 2.748 |MS...... 972 10/29/2019. | 03/21/2026.
714264  AD 0 |Pernod Ricard SA S NE........ovuiiciiriceiiseiesiesiesieesesisssiessesssssenns | seenes [0] I (A 2FE| v 2,758,000 |..104.617 | ..............2,615,428 | ............. 2,500,000 | .... 2,600,269 | ....ovvoerirernrienns | i (A7, 434) [ oo [ e [ e 4.450 |...... 2421 | | 51,299 | ........ 111,250 | 07/26/2016. | 01/15/2022.
82620K AF 0 |Siemens Financieringsmat Sr Nt. D | i 1FE 496,290 |...118.850 ....500,000 | ... 496,593 /4 T SOOI ISP DO 4.400 |...... 4.445 |MN...... 2,078 .22,000 | 05/18/2015. | 05/27/2045.
88165F AG 7 |Teva Pharm Fin BV Sr Nt IO Clovoe | v 3FE] .. ..1,962,107 |..... 95.500 | .... . .1,966,000 | ...covvvne. 1,964,725 406 | oo [ | e 2950 |...... 2973 |JD....... 2,094 | .........57,997 | 12/13/2012. | 12/18/2022.
89153V AL 3 |Total Capital It SA Nt.......cccvieririieiieiieeeeeeese e seesssssensenes | eeeies [0 I (. 1FE| oo 2,047,780 |..107.112 | coovvrrenn. 2,142,230 | oo 2,000,000 | ..ovvereeen 2,022,536 (4,809) [ ..oovvnrrrerierins | v | s 3.750 |...... 3464 |AO...... | coovverene 16,875 | covevenee 75,000 |03/31/2014. | 04/10/2024.
92857TW  BJ 8 | Vodafone Group PLC SEINL. ... | erenes Dl | 2FE ..1,038,683 |...108.627 ..1,086,273 1,000,000 ...1,035,186 (3,497) [ oo | e | s 4125 |..... 3.388 |MN...... .3,652 .20,625 | 06/03/2019. | 05/30/2025.
92857W_ BK 5 | Vodafone Group PLC Sr Nt.... s | s Dl ] 2FE] .. ..1,054,131 |...110.876 | .... ..1,108,758 1,000,000 | .. ..1,051,323 (2,808) | ..o | e | 4.375 |...... 3.660 | MN...... 3,767 | .........21,875 | 06/19/2019. | 05/30/2028.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations..........ccrvesereisrenseinesineenas . [ 292,910,103 XXX | s 305,502,676 | .......... 289,775,799 | ........ 292,021,437 | oo 0 (293,642) 0 0 XXX XXX XXX | ... 2,910,593 | ... 9,491,082 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
17326Q AA 1 |Citigroup Mortage Ln Trust INC RMBS Ser........c..vumivrerieeeeinsrinerieriesineens | eveens . ..100.593 | ooiieeeen80,849 | i 80,372 | .. 81,347 () TN ISR IO 3.000 07/25/2019. | 09/25/2064.
64830H AA 2 |New Residential Mtg Ln Tr RMBS Ser 2019- et | s - 101,655 | o 442947 | 435,735 | ... 441,371 (208) 3.250 07/31/2019. | 02/25/2049.
64830W  AD 3 |New Residential Mtg Ln Tr RMBS Ser 2019- s | s . ...102.499 . 303,766 | ... 312,319 (140 SOOI [URSRRORIOR YOO 3.500 08/07/2019. | 12/25/2058.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities........... XXX | eeieree835152 | o 819,873 | oo 835,037 | .o 0 (602) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
17326C  AZ 7 |Citigroup Comm Mtg Tr CMBS Ser 2017-B1 C.. e | 1FM| .. 2,883,910 |...106.041 ..2,969,148 | . .2,800,000 | .... 2,865,587 (7,996) .....3.458 08/15/2017. | 08/15/2027.
61763B AS 3 | Morgan Stanley BAML Tr CMBS Ser 2013-C13. N [ I 1FM| .. ...3,979,247 |..102.359 | ... ..3,954,507 | ..... .3,863,374 | ..o 3,890,749 (9,043) | oo [rrneiniscisiisniens [ 3.557 11/26/2013. | 11/15/2046.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities .. e 6,863,157 XXX ] s 6,923,655 | ...ccovvnvnn 6,663,374 | ............ 6,756,336 | ..ovovrieiiennes (L I (17,039) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
055688  AA 6 | BNSF Trust ABS PTC Ser 2006-1........ccvuueerermierermrieinersiersnsssssenssessssessnens | coveres [ I 1 e 1FE| oo 586,446 |...106.597 | ....ccccoourt 625,133 | ....... 586,446 | ... 586,446 | .....cooviviciniins [ [ e [ 5720 |...... 5.719 [Wevoee | v 15,468 | .......... 33,545 | 05/10/2008. | 01/15/2024.
15200V AB 1 | Centerpoint Energy Transition LBASS Ser SRS IO [ I 4] ... 1FE| oo 175,343 |...100.032 | .cooovvvvnrennee 175,399 | oo 175,344 | ... 175,342 ()] ESTSTERIN VRN IO 2.161 |..... 2.160 |AO...... | cevverrerinns 800 | oo 3,788 | 01/11/2012. | 10/15/2020.
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31331F  AX 9 |Fedex Corp ABS PTC Ser 1998-1A........ovurieereriniineriesiseesssssssssssessesens | sevenns . 102708 | e 454,579 | oo 442592 | ... 441,049 1431 | e | e | e 6.720 |...... 7404 | ddeis | o 13,714 11/16/2000. | 07/15/2023.
38218D AA 7 | Goodgreen Trust LBASS Ser 2019-1A CIA....... cerre e [ e ...104.250 64,342 | .. 67,738 [C0) 1 URTOR INRORTRIRRRORR IO 3.860 |...... 3.490 |MON... .10 08/01/2019. | 10/15/2054.
38218G  AA 0 | Goodgreen Trust LBASS Ser 2018-1A CI A....... R ...104.331 29,405 | .. 30,851 (16) ....3.930 08/01/2019. | 10/15/2053.
47215B  AD 9 | JCP&L Transition Funding LLC LBASS Ser 2.. JSTOTSOORRORON OO - N ..102.915 488,976 22 [t | e [ 5.610 08/04/2006. | 06/05/2023.
907833  AJ 6 | Union Pacific RR ABS PTC Ser 2000-1..........cceverrerrenereerierereesenssssesserisenes | woreees ] ...18,230 |...101.433 18,230 [ .ouvereeeerrerienies | rereneeseinninenis | veveereeeinniens [ s [ e 8.000 09/15/2000. | 01/10/2021.
90931C  AA 6 |United Air Lines LBASS EETC Ser 2019-1C...... I ..845,050 |...107.973 843,259 (1,791) w8150 05/22/2019. | 08/25/2031.
90931E  AA 2 |United Air Lines LBASS EETC Ser 2019-1 C...... SERIRUPRRRPR PN e ..487,549 |..108.121 487,544 ()1 [SSTSRUORNIO IPSTRIRROORRPORN BORPORY 4.550 .11,953 | 01/30/2019. | 02/25/2033.
90931V AA 4 |United Air Lines PTC Ser2018-1 A......c.evurereernererirerieeeseessssssessessesesseenns | ceveens o] ..478,905 |...102.608 478,905 | ..vovevereerrrineries | revierineensninnnis | cerierineessninens | e | s 3.700 17,719 | 01/31/2018. | 09/01/2031.
00908P  AA 5 | Air Canada LBASS EETC Ser 2017-1AA. ... | oneeas Al 1FE| .. 474,400 |...101.937 A74,400 | .o | e | e | | 3.300 s cooen. 15,655 | 12/07/2017. | 07/15/2031.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities...........ccocovvennce. s 4,072,894 XXX e 4,258,907 | .............4,063,243 | ............. 4,092,740 | .o 0 (400) 0 0 XXX XXX XXX ] e 65,574 | ........ 161,429 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... [SSSTTRRTRRROTR [DTRRTOO 304,681,794 XXX | s 317,520,390 | .......... 301,322,289 | ......... 303,705,550 | ..oovveirriiririens [V (311,683) 0 0 XXX XXX XXX | ... 2,997,955 | ... 9,901,116 XXX XXX
Hybrid Securities - Other Loan-Backed and Structured Securities
01039X A 8 | Alabama Power Cap Tr V LBASS Fx-to-Fit G.... Lo Lo [ AFE] 997,770 |..100.958 [ oo 1,009,576 | .o 1,000,000 | ... 998,230 ol I 5199 |....5212 |JAJO. | ... 13.285 | ... 57,012 | 09/26/2002. ] 10/01/2042.
4599999. Hybrid Securities - Other Loan-Backed and Structured Securities.. 997,770 XXX ..1,009,576 1,000,000 60 0 0 XXX XXX 57,012 XXX XXX
4899999. Total - Hybrid Securities........... 997,770 XXX ..1,009,576 1,000,000 60 0 0 XXX XXX 57,012 XXX XXX
Totals
7699999. Total - Issuer Obligations...........cocvvrvsrernrsniirinneenns 333,938,584 XXX ..348,323,118 .330,669,557 | ......... 332,928,763 | ...ocoovviiiennnn0 | i (307,575) 0 0 XXX XXX XXX | . 3,388,533 |....11,305,866 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES. ..o rwrrrririssiisisiiissis s seneenes 9,817,506 XXX v 10,229,753 9,994,673 | oo 10,022,973 | o0 | i 15,179 0 0 XXX XXX XXX | s 31,734 | ... 364,947 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMIES. .......ovuuiviiriiieiiiicierissiessni s snssssenssnssnsanens | osesnsnneed 6,863,157 XXX ] s 6,923,655 [ ...coocvenn 6,663,374 | ..o 6,756,336 | ..o [ e (17,039) 0 0 XXX XXX XXX | e 19,521 | ........ 237,269 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMHES. ..o 7,070,594 XXX 7,409,723 7,063,243 | ..o 7,090,968 (340) 0 0 XXX XXX XXX [ s 117,609 | ........ 321,441 XXX XXX
8399999, Grand TOAl - BONGS...........cuuuivrurirrereeieiieetiesise sttt ssssnsins | crensiaa 357,689,841 XXX ..372,886,249 .354,390,847 | ......... 356,799,040 | ...cocovvrvrrraen0 | e (309,775) 0 0 XXX XXX XXX | ... 3,557,397 |....12,229,523 XXX XXX




Annual Statement for the year 2019 of the HARLEYSVILLE LIFE INSURANCE COMPANY

Sch.D-Pt.2-Sn. 1
NONE

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

E11, E12



Annual Statement for the year 2019 of the HARLEYSVILLE LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

€3

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 Miscell

092113 AL 3 |Black Hills Corp Sr Nt.. 06/04/2019........ Goldman Sachs & COmMpany............cccvevevinrernrieeniinerienes 2,068,420 ...2,000,000

101137 AW 7 | Boston Scientific Corp Sr Nt 03/07/2019.. Morgan Stanley & Co LLC 1,006,050 ,000,000

110122  BG 2 |Bristol-Myers Squibb Co Sr Nt 11/22/2019 Tax Free EXChange.........c.vcuevrivieiriniieisiirerenincins 4,900,387

110122 BM 9 |Bristol-Myers Squibb Co Sr Nt 11/22/2019, Tax Free Exchange 1,996,637 .

124857 AR 4 |CBS Corp SrNt 2.900% 01/15/27.. 10/29/2019.. Various 1,090,714 ,100,000

125523  AG 5 |Cigna Corp SrNt 4.125% 11/15/25. 10/29/2019........ JP Morgan Securities LLC.. 107,991 100,000 | cooereiererereirecee e 1,902

125523  AH 3 |Cigna Corp SrNt 4.375% 10/15/28. 08/28/2019........ Tax Free EXChange........cccvcververneeineereeinsinenienes 499,405 ..500,000 8,082

125523  CA 6 |Cigna Corp SrNt 3.400% 03/01/27. 10/29/2019........ JP Morgan Securities LLC.. 102,903 . ..100,000 567

16412X  AH 8 |Cheniere Corp Christi HD 15t Mtg Bd.........cccovrvvreerierieireicens 11/06/2019........ Bank of America BISD Dealer............cccccouevnieneene 499,625 | ..o 500,000

171798  AD 3 |Cimarex Energy Co SrNt.......ccoovvevenne 10/29/2019........ JP Morgan Securities LLC.. 201,736 200,000 3,597

17326Q  AA 1 | Citigroup Mortage Ln Trust Inc RMBS Ser.........ccccovuvrvrvirnrinnns 07/25/2019........ CHIGIOUD. ..t 81,371 80,372 188

247030  AZ 4 |DellIntLLC / EMC Corp 1st Lien 10/29/2019........ VTHOUS. ...ttt 641,407 | oo 600,000 [ .ooocerreemrirerierierieeerenininne 1,497

25272K  AK 9 |Dell Int LLC / EMC Corp 1st Lien 10/15/2019........ Barclays Capital INC.............vuuuiuuiireiieiiiesiseiiie st st 1,125,870 ...1,000,000 20,401

26441Y  BA 4 |Duke-Weeks Realty LP SrNE.........ooovivimiririieiierienieisceesissrenienes 08/13/2019........ JP Morgan Securities LLC.. 416,648 400,000 2,288

29278N  AG 8 |Energy Transfer Partners SrNt..........cocoooreirirnrnisiessceeeeae 01/09/2019........ Bank of America BISD Dealer...............cccocvunce.e. 303,180 | ceoveveeeeeieee e 300,000

313747  AZ 0 |Federal Realty Investors Tr St NL......cccovvvvrernineieisnins 06/04/2019........ Bank of America BISD Dealer............ccoceverrrennn. 499,190 500,000

31620M  BJ 4 |Fidelity National Financial St NL..........c..ocereueimeriinrieieeieseeissssessesseseseenns 07/23/2019........ VTHOUS. ...ttt 2,206,907 202,140,000 | oovonriei s 4,567

337738 AU 2 |FiServe Inc SrNt  3.500% 07/01/29.......ccovvvrvnvirnrrnnirirnrirenns 06/11/2019........ VTHOUS. ... vvvevisis sttt 499,565

35137L  AC 9 |Fox Corp SrNt 4.709% 01/25/29.... 04/04/2019........ CHIGIOUD. .+t 532,965

361448 BE 2 |GATX Corp SrNt 4.700% 04/01/29 01/29/2019........ Bank of America BISD Dealer.............ccc.oeveunenn. 499,180

37940X  AB 8 | Global Payments INC SINL........ovivuiieeieiiiiniie et ssnes 08/07/2019........ Bank of America BISD Dealer............ccocevernrennne 398,744

38218D AA 7 | Goodgreen Trust LBASS Ser 2019-1A CI A... 08/01/2019........ Natixis.... 67,778

38218G  AA 0 |Goodgreen Trust LBASS Ser 2018-1A CI A... 08/01/2019........ Natixis.... . 30,867 29,405 361

404119  BX 6 [HCAInc Sec Nt 4.125% 06/15/29.........ccovverevmvrrnirncrienes 09/25/2019........ JP Morgan Securities LLC.. 525,525 | ..ocveeiierierieieesiens 500,000 6,016

431282 AR 3 |Highwoods Realty Ltd SrNE.........cciiiiiiiiieiiice st eniens | seesisesenines 08/13/2019........ VAHOUS. ... 317,108 300,000 5,203

437076  BY 7 |Home DepotInc SrNt 2.950% 06/15/29.........cocvvevrenrrierirererennns 06/03/2019........ Morgan Stanley & Co LLC 994,260 . ...1,000,000

459200  JZ 5 |International Bus Machs Corp Sr Nt......... 07/31/2019........ Jefferies & COMPANY INC.........oviiiiriree st naen SATT, T | e 5,000,000 | coooocverercreeeeee e 31,567

476556  DC 6 |Jersey Central Pwr & Lt Co Sr Nt.......... 02/05/2019........ Morgan Stanley & Co LLC 3,855,898 203,800,000 | oo 10,439

50540R AW 2 |Laboratory Corp of America Sr Nt.. 11/18/2019........ Bank of America BISD Dealer............cccccouvurenenae 349,094 350,000

53117C AT 9 |Liberty Property LP Sr Nt 01/22/2019. Various 1,459,784 1,460,000

565849  AB 2 |Marathon Oil Corp Sr Nt 09/25/2019.. Goldman Sachs & Company..... 62,339 50,000 113

565849 AP 1 |Marathon Oil Corp Sr Nt 10/29/2019. Various 2,785,388 2,600,000 26,534

57636Q AM 6 |Mastercard Inc Sr Nt  2.950% 06/01/29. 05/28/2019. Us Bancorp Investments Inc. 2,496,550

591894 CC 2 |Metropolitan Edison Company Nt... 01/07/2019.. JP Morgan Securities LLC.. 249,695

595620 AU 9 | MidAmerican Energy Co 15t MtG Bd........ccccuiiiiieiniieiiicsieseiesnseessssesesiessssssienenis | sesesiesinsies 01/07/2019. Mizuho Securities USA Inc 993,900

64830H  AA 2 |New Residential Mtg Ln Tr RMBS Ser 2019-. 07/31/2019 JP Morgan Securities LLC.. 441,579

64830W  AD 3 |New Residential Mtg Ln Tr RMBS Ser 2019-. 08/07/2019.. Wells Fargo Securities LLC... 312,690

65339K  BM 1 [Nextera Energy Capital St NL.........coocuiviirineiniiiciesiseieecseniens 10/29/2019........ JP Morgan Securities LLC.. 100,144

701094 AN 4 |Parker-Hannifin Corp Sr Nt.. 06/05/2019........ Barclays Capital INC............eururiueiriirieeice et 498,435 .

780153 AW 2 |Royal Caribbean Cruises Ltd SrNE.........ccviiiiiiiciiieseessisessessssesesssesessssssssenssnns | sesesssnnsses 04/04/2019........ CHIGIOUD. ..ttt 479,860 500,000 | coovviieeee e 1,182

84861T  AE 8 | Spirit REAIY LP S NE.....couvieieciieic et essssssennns | cesenssanesinens 09/09/2019........ VTIOUS. ..ot 6,995,905 | ..ovvrrierireeeerienis 7,000,000

893574  AH 6 |Transcontinental Gas P L Corp Sr Nt. 10/29/2019........ JP Morgan Securities LLC.. 504,468 400,000 | cooveieeeeeeeeee e 7,850

90265E AR 1 [UDRInc SrNt 3.000% 08/15/31 08/06/2019........ Bank of America BISD Dealer..............cccoevuunnn. 997,100 . ...1,000,000

90931C  AA 6 | United Air Lines LBASS EETC Ser 2019-1 C....cccoouvvurvrerreeieeserissrsenienes 05/22/2019........ VTHOUS. ...t 845,050 | ...vvorvrrienieienieeienins 817,050 8,383

90931E  AA 2 |United Air Lines LBASS EETC Ser 2019-1 C 01/30/2019........ CHIGIOUP. ..t 487,549 487,507

94106L  BE 8 |Waste Management INC SEINL.........c.oiiriireeicrcriseee st sssssnens | seseesessnsane 01/08/2019........ Barclays Capital INC..........c..eururiueiririirireisceee st 477,100 ..500,000 2,406
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
948741  AM 5 |Weingarten Realty INV SrINL........oooiiiecee s 10/07/2019........ Suntrust Robinson HUMprey INC........c.ccvvvvrrneecenieinnnnnns 3191444 | 3,141,000 | oo 14,951
941053  AH 3 | Waste Connections Inc Sr Nt A 01/17/2019........ Deutsche Bank Capital 511,160 ..500,000 3,896
941053  AJ 9 | Waste Connections Inc Sr Nt..... A 04/09/2019.. Bank of America BISD Dealer... 498,690 ..500,000

067316  AF 6 |BacardiLTD SrNt 4.700% 05/15/2 D 05/29/2019........ Barclays Capital INC..........cc.vureruiiiireiiiiriiei e 620,090

404280  CC 1 [HSBC Holdings PLC SINL.......coivuuiiriercrireireiierieseiessesesssesessssssenenenes D 05/15/2019........ HSBC Securities USA INC.........vrvrevrerireererierieerierieneseenns 200,000

44962L  AF 4 |IHS Markit Ltd Sr Nt  4.750% 08/01/28................... . 03/26/2019.. Morgan Stanley & Co LLC 417,124

456873  AE 8 |Ingersoll-Rand Lux Finance Sr Nt D 10/29/2019........ JP Morgan Securities LLC.... 104,268
92857TW  BJ 8 |Vodafone Group PLC Sr Nt.... D 06/03/2019........ Morgan Stanley & Co LLC 1,038,683
92857W  BK 5 | Vodafone Group PLC Sr Nt.... .. D 06/19/2019........ VMOUS. ...t 1,054,131

3899999. Total - Bonds - INAUSEIal AN IMISCEIIANEOUS..........evuieieiiiti ittt 28 eeE e h e E e E £t 58,820,292

8399997. Total - BONAS = P 3.ttt 58,820,292 57,709,177

8399998. Total - Bonds - Summary Item from Part 5........ccccoeiririsissninsissrissiisissinsenas 197,886 .. 193,582

8309999, TO1Al = BOMAS. ... rtteeeersesers sttt 8881 E £ EE o081 E 140 LR SRR LSRR 59,018,178 | v 57,902,759

9999999. Total - Bonds, Preferred and COMMON SOCKS............ceiuireiiiriiiiieiieicieiesse ettt s sttt sssessess sssesessessessss st esse s ses s e s s b s et e s s s bbb et b s e a1 A s s s bbb st s st es s bt en 59,018,178 XXX

R E
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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
38377N R4 8 | GNMA REMIC Ser 2010-164 CI PC........ccccovevurne .. [12/01/2019. | Paydown..........oovvvvveeemeenviisssevviissnssnens | L 913,018 | ......... 913,018 | oo 900,607 | oot 909,913 3,105 | oo | v [ RO LT T DRI I (V)N 18,018 | 10/20/2038.
38377R  KS 3 | GNMAREMIC Ser 2010-163 CIMD 1200172018 | PaYAOWN. s | 1,492,901 | ....... 1,492,901 | ....... 1,436,509 | ... TATT,368 | oo | 15,533 [ | o 15,533 [ coversenesees | o 1,492,901 [ oo | oo | o0 | v 40,404 | 06/16/2039.
383770 PV 4 [GNMAREMIC Ser2011-34 CI PB.. . 1 12/01/2019. | Paydown 931,140 931,140 ..924.608 6,532 931140 | e e | o0 | 21,491 | 08/20/2039.
0599999. Total - Bonds - U.S. GOVEIMMENL..........oiviiiriiiiiiiisisisiississiinisis s s | 3,337,059 | ....... 3,337,059 /311,889 25,170 003,337,059 | o0 o0 o0 | 79,913 XXX
Bonds - U.S. States, Territories and Possessions
246380 4K 2 |Delaware St GO Bld Amer Bd.............. ~110/01/2019. ] Call100.0000 2,000,000 2,000,000 | ....2,016.840 | ..o 2,001,575 (1,575) | e | oereesn 2,000,000 | oo [ oo | O | oo 106,000 | 10/01/2027.
57582P WK 2 |Massachusetts St GO Bld Amer Bd SerE........... . 12/01/2019. [ Call  100.0000........covrererrerrero 85,000 | ..........85,000 88.051 (930) | e | o872 | | 2122 | o (2122) | 3,570 | 12/01/2021.
594610 3R 6 |Michigan St Enviro Protn GO Taxable Ref.. | 11/01/2019. | Maturity.........ooevvveeecvvcssscvisvsssssiieiens | 780,000 | .......... 780,000 779,691 309 | ooeeeereeees | eererrerenen 780,000 | e | e | ereeerriereen0 | 53,430 | 11/01/2019.
880541 NR 4 |Tennessee St GO Taxable-Ser D ... |..|05/01/2019. | Call  100.000 ,000,000 ,000,000 ,000,000 0 | eoveeeeeereeenes | eereeree 1,000,000 [ oo | eveeeeeeeeereens | eeveerereiereenn0 | e 27,945 | 05/01/2029.
882722 KD 2 |Texas St GO Bld AMer Bd...........ooocccorvrsiccrrrnns . [10/01/2019. | Call  100.0000.......ccccorrccrcrrrrrccrrorres 2 250.000 2250000 2288713 (1,981) 2286732 | i 36732) ] 36732) | 136,620 | 10/01/2029.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS..o..ovvsvvssvesivssi ovsvsssssssssissssssssssssssssssssssssssssssssssssssssssssssssssss | 6,115,000 | ..... 6,115,000 | ......6,195,692 | ......... 6,158,030 (4,177 (L [ EK: Y 0. (38,854) | oo (38,854) | .....327,565 | XXX
Bonds - U.S. Political Subdivisions of States
035438 CE 8 | Ann Arbor MI GO Bid Amer Bd +|05/01/2019. | Call - 100.0000..c.csvsvesvvsvssvsseses | 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | oo 1,000,000 (0 IO IO 1,000,000 | cooevorsvreres | oo | cosvrersiieesnQ | oo 27,500 | 05/01/2024.
232760 T4 0 |Cypress-Fairbanks TX ISD GO Bld Amer Bd.. - 0212212019 | Call  100.0000.....ovssvvvvssvvvssssessssess | 1,000,000 | ....... 1,000,000 | ....... 1,000,000 ...1,000,000 0 1,000,000 | oo [ o | o0 | s 33,915 | 02/15/2031.
2499999. Total - Bonds - U.S. Political Subdivisions of States...........ccc.ccoorriiiiires o, /000,000 /000,000 /000,000 ..2,000,000 0 0 .2,000,000 | ..oooivieeien0 |0 | 0 61,415 XXX
Bonds - U.S. Special Revenue and Special Assessment
14730H BN 0 |Cascade Wir All WA Wir Sys Rev Bld Amer... - 09/05/2019. | Call  100.0000......cscvvessevvsssvvenssnes | 1,500,000 | ....... 1,500,000 | ....... 1,500,000 1,500,000 0 1,500,000 [ oo | o | o0 | e 85,206 | 09/01/2026.
172311 GA 4 |Cincinnati OH Wtr Sys Rev Bld Amer Bd.... ... | .| 12/01/2019. | Redemption  100.0000.. 1000,000 1000,000 ,000,000 ,000,000 0 .1,000,000 ..53,900 | 12/01/2024.
20281P BB 7 |Commonwealth PA Fin Auth Rev Economic Im...... .. 06/01/2019. | Call ~ 100.0000.........cccocemrvmrerrirrrirnaens 245,000 245,000 1,242,202 87 284084 | i | 0956 | 956 | 6,898 | 06/01/2023.
3133TH RV 1 |FHLMC REMIC Ser 2120 CIPC........cccccouvrivmrianee .| 01/01/2019. | Paydown 79 79 .78 0 /£ [FSUSUUTRNURRI SUTRRRIRIRRI ISR | B ISR 01/15/2019.
3137A2 NK 3 |FHLMC REMIC Ser 3756 CIPB........cccoooovrsvvrren 1200172019, | PaYAOWN. oo | 1,056,763 | ....... 1,056,763 | ....... 1,008,548 04417 | e | e 12,086 | e | e 12,046 | oo | o 1,086,763 [ oo | oo | ceriernens0) | oo 27,776 | 12/115/2037.
3137A5 R7 1 |FHLMC REMIC Ser 3786 C| EB -1 02/01/2019. | PAYOWN. .o | 44,067 | ..o 44,067 | .o 45,045 0 OUURUOPPPOOOOORRN ISUOPPPPPOOOORYY: 1 :Y B EUURPRTOPSOOVOIRN DUSUUSPSOPOOORR IUUPRPPTOOON | B OO 211 | 08/15/2035.
3138M6 DN 4 |FNMA Pool #AP2808 3.000% 08/25/42 .. |.. | 12101/2019. | Paydown 151,770 151,770 157,935 (5,507) VI 3,187 | 08/25/2042.
31393W X8 7 |FHLMC REMIC Ser 2638 CI DH........ccoocvovrenrrnnes .. | 12/01/2019. | Paydown 456,984 456,984 446,488 2,653 0| 11,761 | 07/15/2023.
313978 KV 5 |FNMA REMIC Ser 2011-30 CILC.......ccccoevrvurnns .. [12/01/2019. | Paydown.........coevvvvvennenvisssevisvssssinens | 570,629 | ......... 570,629 | .......... 562,070 2,106 0 10,949 | 12/25/2036.
359900 XC 6 |Fulton Cnty GA Dev Auth Rev GA Tech Fndt......... | .. | 12/20/2019. | Call ~ 100.0000..........cccooosvmrvmmmrimscriaas | 1,600,000 | ....... 1,600,000 | ...... 1,600,000 0 1,600,000 0. 113,448 | 11/01/2024.
54659R  BZ 3 |LouisvilleJeffersn Cnty KY Rev Bld Amer............... .| 11/15/2019. | Call ~ 100.0000.........ccocemrvrerirerirrrirriens I 1,835,000 | ....... 1,835,000 | ....... 1,856,103 (2,290) 1,835,000 { oo | eereeeeeeeeenres | eveveeienriennn0 | s 96,338 | 11/15/2024.
57429 AL 0 |Maryland St Trans Auth Rev Ltd Oblg Txbl ... | .. [07/01/2019. | Call - 100.0000.............creemvvrovismmmriiiiens | 120,000 | ..ooooo..s 120,000 | ..o...... 120,000 | vrovrrrrece 120,000 [ covvvvveeenerrseens | eoreressseessenenes 0 [ oo | 120,000 { oo | oo | evreeeenncennn0 | e 7,776 | 07/01/2022.
587845 FQ 6 |Mercer Cnty NJ Impt Auth Rev LBASS BIdA......... .| 09/05/2019. | Call  100.0000... . 2,000,000 2,000,000 2,000,000 | ...vrre0e 2,000,000 [ oo | (N O P10 X101 FOSUORY DRSO NSO | 119,294 | 02/01/2024.
649085 AA 5 |New Valley Generation Il Ser 2001..........ccccovevvneee ..| 05/01/2019. | Redemption ~ 100.0000...........cccoeervvnce 87,883 87,883 93,595 | oo 88,424 | ... (541) (B41) | oo | eeerrereeeeeeBT,883 | oo | coveeeeeeeerevis | eveveerieieieen0 | oo 2,448 | 05/01/2020.
64908P AA 1 |New Valley Generation Il Ser 2002 .1 01/15/2019. | Redemption  100.0000.........coovmvrivemna | L 84,026 | coovvver 84,026 | coovover 84,026 | vvvovrersrn 84,026 | oo | oo 0 [ oo | evrvereeneenn84,026 | e | oo | eveericennieen0 | e 2,156 | 01/15/2021.
65830T AF 2 |North Carolina St Tpk Auth Rev Bld Amer..............| .. | 01/01/2019. | Call  100.0000 B T 1,500,000 | ....... 1,500,000 | ...... 1,496,025 0 1,497,971 | o | 0002,029 | 2,029 | 45,000 |01/01/2025.
746173 FW 8 |Purdue IN Univ COPS Rev Bld Amer Bd................ .1 07/01/2019. | Call ~ 100.0000.........ccocrrrrrererrerririrrenne I 1,250,000 | ....... 1,250,000 | ....... 1,250,000 | vovooo.o.ns 0 e 1.250,000 | v | e | o0 | 74,463 | 07/01/2031.
914455 JR 2 | Univ of Michigan MI Rev Txbl Bld Amer Bd............ | 04101/2018. 1 Call  100.0000...csovsvvssvvesvcsvcssenn | 1,000,000 | ....... 1,000,000 | ....... 1,069,110 | cooes 1,031,757 [ oo | oeiensB1757) | [ TCEIZ:4) R 1,000,000 [ coovvvesveerrs | o | converriinesn0 | s 29,775 | 04/01/2024.
977123 YK 8 | Wisconsin St Trans Rev Bld Amer Bd Ser B.......... | .. | 07/01/2019. | Call  100.0000......cossvmrsvvovsssimsiviens | 1,410,000 | ....... 1,410,000 | ...... 1,410,000 ..1410,000 0 A410,000 | | oo | sosseenssieesssd | v 74,547 | 07/01/2024.,
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS............  cooorvvereieseicissssesssssssssssssssssssssssensins | 15,912,201 | ..... 15,912,201 | ..... 15,941,225 15,932,371 | o0 | e (23,156) | . 0. VXN — 0 5,909,216 | ..o | 002,985 | ... 2,985 | .. 765,133 XXX
Bonds - Industrial and Miscellaneous
00003# AA 1 |A&E Television Networks LLC SrNt.......cccocvuenec. .. | 08/22/2019. | Maturity O oo | 000000005,000,000 | oo oo | o0 | o 155,500 | 08/22/2019.
05568B AA 6 |BNSF Trust ABS PTC Ser 2006-1 . 1 07/15/2019. | Redemption  100.0000.. 0 L ovveeereeeceeeenes | eereeneee 113738 [ e Lo | evvereveieeeenn0 | v, 3,267 | 01/15/2024.
06051G EX 3 |Bank of America Corp Nt..... .| 01/15/2019. | Maturity...........cooevvvvvisesvrviisssssviisssncscnns | L 9000.000 | ..., 2,000,000 (45) | coveeeerreecennns | e00e00nni2,000,000 | oo | v | ceneereiiinene0 | e 26,000 | 01/15/2019.
097023 BU 8 |Boeing Co SrNt 2.800% 03/01/27 . | 05/22/2019. | Various ,000,000 T34 | i | e 981,513 | [ (13,219) | . (13,219) | e 19,336 | 03/01/2027.
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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
126410 LM 9 |CSX Transportation Inc Co Gtd Nt............ccccoo.uece .. | 07/15/2019. | Redemption ~ 100.0000..........ccocovrrevecn. 93,257 ...93,257 .93,257 | ... 93,257 | oo oo, 0 [ eovoerveeeeeeennne | eereeneesnnn 93,257 | oo | e | ceereeesnneinnn0 | i 5,830 | 01/15/2023.
151020 AH 7 [Celgene Corp SrNt 3.250% 08/15/22................. .. | 11/22/2019. | Tax Free Exchange . 905,287 | . /900,000 | . 901,225 | oo 4,900,507 | ...... (119) (119) I . 4,900 | 202,159 | 08/15/2022.
151020 AN 4 |Celgene Corp SrNt 2.250% 05/15/19.. .. [ 05/15/2019. | MatUrity.........ovvvveersnnrniissssnnissssssssiissssens | 2,000,000 | ....... 2,000,000 | ....... 1,995,020 | ..oo. 1,999,612 |....... 388 388 | oo | ceervi 2,000,000 | ..ovoorrvireies | s | e 0. 22,500 |05/15/2019.
151020 AP 9 |Celgene Corp SrNt  3.625% 05/15/24.. .| 11/22/2019. | Tax Free Exchang R IR [ 1,998,637 | ....... 2,000,000 | ......1,993,180 | ........... 1,996,032 |....... 604 604 1,996,637 | .oovvvirrvrinnns [ 00000.2,000 | .....en.2,000 | oo 73,910 |05/15/2024.
15200W AB 1 |Centerpoint Energy Transition LBASS Ser............. .| 10/15/2019. | Paydown 332831 332,831 332,829 |....... 3 3 332,831 | JUSSTURPRROON | B IO 5,414 | 10/15/2020.
29157T AA 4 |Emory University Sr Nt .| 08/28/2019. | Call  100.0277......ooovvvvvvvvvvvvvvvvvvvvvvnnnnnnn | 1,000,277 | ....... 1,000,000 AT9 | covevvverererernnens | oenene999,992 | s [ cevrrrrrrrnrenns8 | e8| e 09/01/2019.
302508 AM 8 |FMR Corp Nt 7.490% 06/15/19 o | | 06/15/2019. | Maturity ...2,000,000 | .......2,000,000 | .......2,432,980 | ..........2,048,661 | ..ooooicrrrciiomes | orerec(48,661) | oo | e [CEXY)) E— B ne I 06/15/2019.
31331F  AX 9 |Fedex Corp ABS PTC Ser 1998-1A.........cccccooeeenes .. | 07/15/2019. | Paydown 196,292 196,292 1,319 ol 0 [ 07/15/2023.
40573L  AS 5 |Halfmoon Parent Inc. Sr Nt.. .. | 08/28/2019. | Tax Free Exchange...........ccoocovwovvmmvvvrceeess | 499,405 | .......... 500,000 . 48 10/15/2028.
452308 AJ 8 |lllinois Tool Works Inc Sr Nt. ..o | | 04/01/2019. | Maturity................. +....1,000,000 | .......1,000,000 999,995 |....... 5 5 0. 04/01/2019.
47215B  AD 9 [JCPAL Transition Funding LLC LBASS Ser 2........ .. | 12/05/2019. | Paydown R 308,842 | ... 308,842 308,799 |....... 43 43 - 0 f. 06/05/2023.
617638 AS 3 |Morgan Stanley BAML Tr CMBS Ser 2013-C13..... | .. [ 12/01/2019. | Paydown 831,364 831,364 839,201 | oo | e (7,837) (7,837) o 0 11/15/2046.
628962 AC 6 |Natl Inst Health Neuroscience Gov Gtd Se............ ..102/15/2019. | Redemption ~ 100.0000...........cccrrvrerenee 117,216 117,216 744 72 72 02/15/2019.
834423 AA 3 |Solvay Finance SrNt 3.400% 12/03/20 .| 09/30/2019. | Call ~ 101.4231... 5,071,157 | ......5,000,000 | .......4,999,300 | ...........4,999,717 | ... 108 108 12/03/2020.
883556 BC 5 |Thermo Fisher Scientific Inc Sr Nt. .. 109/27/2019. | Call  104.3180.......ovvveeeereeervecvieenn | 7,302,260 | ....... 7,000,000 | .......6,963,250 | ..........6,984,208 | .oovvooovvvrrcirs | e 2744 2744 01/15/2023.
904764 AQ 0 |Unilever Cap Corp Sr Nt .. | 03/06/2019. | Maturity............. ,000,000 /000,000 391 391 03/06/2019.
907833 AJ 6 |Union Pacific RR ABS PTC Ser 2000-1.. .. 101/10/2019. | Redemption  100.0000.. 89,818 | 189,818 | 89,818 | 89,818 [ oo | oo 0 01/10/2021.
90783T AA 8 |Union Pacific RR PTC Ser 2004-1... .. 101/02/2019. | Redemption ~ 100.0000.........ccommrcimmmceaa | 38,622 | 10000rrr38,622 | 138,622 | 38,622 | 0 ..38,622 07/02/2025.
90783X AA 9 |Union Pacific RR PTC Ser 2007-3... .. 1 07/02/2019. | Redemption  100.0000.. 66,175 66,175 | ....... 0 ..66,175 01/02/2031.
90931V AA 4 |United Air Lines PTC Ser 2018-1 A .. | 09/01/2019. | Redemption ~ 100.0000...........cocoeemmmrce | 21,095 21,005 |....... 0 09/01/2031.
931422 AE 9 |Walgreen Co SrNt 5.250% 01/15/19... w.o | .. | 01/15/2019. | Maturity. . 524,000 523,987 |....... 13 01/15/2019.
976826 BG 1 |Wisconsin Pwr &Lt CoSrNt......cccoovvviiiiinis .. [ 07/15/2019. | MatUrity........oooevvrriveeiieeeiessisssisienn | 1,000,000 999,586 |...... 414 07/15/2019.
00908P AA 5 |Air Canada LBASS EETC Ser 2017-1AA . 07/15/2019. | Redemption ~ 100.0000.........coovvvveivemmes | 25,600 25600 | oo oo, 0 07/15/2031.
11042T AA 1 |British Airways Plc EETC ....| ©| 12/20/2019. | Redemption  100.0000..........ccoooveemmree | L 30,321 30,321 |....... (0 1 T IS 30,321 09/20/2031.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS.............coovvvvuuiiriiiiiniiiiiiins it | 38,534,488 | .....38,189,171 | ..... 38,541,457 | ......... KERARKE I — 0 (49,297) | coovvvvvverann. 0. (49,297) 0 38,153,881 0. . ..1,596,987 XXX
8399997. Total = BONAS = PAM 4.......ooooririniiiiis i s | 65,898,748 | ....65,553,431 | ... 65,914,331 | ......... 65,605,470 | ..ooccoo....... 0. (51,460) | ...vooev.e. (V] (51,460) 0 65,554,010 0. (28,956)| ........ (28,956) | ..2,831,013 XXX
8399998. Total - Bonds - Summary Item from Part 5 s | 193,583 | ..........193,582 | ... 197,886 | ..o | e | s (4,303) [CRI0C) | Y [ 193,583 RO 5,508 XXX
8399999. TORAl = BOMAS....ooeeevieiiiii e e | 66,092,331 | .....65,747,013 | ..... 66,112,217 | .........65,605,470 0] [N L)) —— 0 | (55,763) 0 65,747,593 0 ... (28,956) | ........ (28,956) | ..2,836,521 XXX
9999999. Total - Bonds, Preferred and COmMMON SOCKS............uuuinririiiiiiiiiiiinns v | 66,092,331 XXX | 66,112,217 | ........ 65,605,470 | ..oovvrvveernne. (Ll - [(CI N LK) ) — () TEINEK) ) — 0 . 65,747,593 | ...cvvvvrnnn 0 ... (28,956) | ........ (28,956) | ..2,836,521 XXX




Annual Statement for the year 2019 of the HARLEYSVILLE LIFE INSURANCE COMPANY

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 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - Industrial and Miscellaneous
17326Q AA 1 |Citigroup Mortage Ln Trust Inc RMBS Ser | .. | 07/25/2019 | Citigroup 12/01/2019 | PaYOWN........covveivviirrireriseiseiiessieniins | evrseisnsins 4816 | oo 4,876 4,816 4,816 (60) (0 [ .oovvvrvereris [ errrinriinis [ e [ v (V1 I 36 | o 1
Goodgreen Trust LBASS Ser 2019-1A Cl
38218D AA 7 |A 08/01/2019 | Natixis 12/15/2019 | Paydown 2,924 2,924 (156) ...(156) | .
Goodgreen Trust LBASS Ser 2018-1A Cl
38218G 0|A 08/01/2019 | Natixis 12/15/2019 | PAYAOWN........oovvmrvvaeriirireniseinserissinsiins | eevneesseias 2,901 | e 3,045 2,901 2,901 (7)) R I (144) | covoeeiees | e | erernenieeinee | ceveeeeseenns (V1 I 39 | v 36
New Residential Mtg Ln Tr RMBS Ser
64830H 2 |2019- 07/31/2019 | JP Morgan Securities LLC...........cccceenn. 1210172019 | PaydOWN.........cvvuveenreereeirenineinserieninns | crseensenenns 24,265 | ...coonnv. 24,590 24,265 24,265 ((C7245) 1 ORI I (16745) ) SOOI IVPIORTURTOURRN FUNPTORTURUTORS ISP (V] I 169 | oo 68
New Residential Mtg Ln Tr RMBS Ser
64830W AD 3 [2019- 08/07/2019 | Wells Fargo Securities LLC..........c.ccccvunee 12/01/2019 | PaYAOWN........ovvvmvvrnrireirieeierieenerinnnis | erveeneeenns 26,234 27,005 26,234 26,234 (U4) ) I (U4 TSSO RTINS FUNSTIRTRURIORS IR (V1 I 226 | oo 107
United Air Lines LBASS EETC Ser 2019-1
90931C AA 6 |C 05/22/2019 | VAIIOUS.......couveerveerirerirerereesenieserienienes 12/27/2019 | Redemption ~ 100.0000..........ccerrveveres | worverrrenns 82,950 85,793 82,950 82,950 (2,843) | oo [ e, (2,843) [ oo [ v [ e [ v 0] e 3,022 | ......... 851
United Air Lines LBASS EETC Ser 2019-1
90931E AA 2 |C 01/30/2019 | Citigroup 12/27/2019 | Redemption  100.0000. 49,493 .49,497 | . 49,493 49,493 4)
3899999. Total - Bonds - Industrial and MiSCEIIANEOUS..........vveeriiniriiiiins corisiissiserisesessesssrssssssssneenes ..193,582 197,886 | ..o 193,583 | oo 193,583 | .o [ i (4,303)
8399998. Total - Bonds ..193,582 ....197,886 ..193,583 ....193,583 ...(4,303)
9999999. Total - Bonds, Preferred and Common Stocks. ...197,886 ..193,583 ...193,583 ...(4,303)

GL3




Annual Statement for the year 2019 of the HARLEYSVILLE LIFE INSURANCE COMPANY

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number  |NAIC Valuation Method|  Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
m
-_—
(=2}
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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Annual Statement for the year 2019 of the HARLEYSVILLE LIFE INSURANCE COMPANY
SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 1 14 15 16 17 18 19

F Amount Due

0 Current Year's and Accrued

r Unrealized Other-Than- | Total Foreign December 31

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

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

Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion | Recognized BJ/AC.V. Par Value Actual Cost Notin Default | Accrued | Rate of | Rateof | Paid | During Year Interest

Other Short-Term Invested Assets
Nationwide Cash Mgmt Partn...........cocueieimrinminsiseisssrissesessssseseisssninns | ........... ‘ . | 12/31/2019. | Various......... 12/30/2020. | .......... 24,689,511 | .o | s (SRRSO VRTINS IR 24,689,511 | ......... 24,689,511 | .ovviviinniinnins | e | e 154 | ... 2.33 [MON.. | ....... 56,859 | ..o
9099999. Total - Other Short-Term Invested Assets.........cccovuwee. SRS OO OO OO OO PO O PP PP PO PO PO PE PP POPPUPPOPPPRTROURYRTOTE IPPOPRPRTON 24,689,511 | .o (U (U P (U 0 [ PY.3 ST [ 24,689,511 | .o (U] I 0 XXX XXX XXX | e 56,859 | .o 0
9199999, Total - ShOM-TEIM INVESIMENES. .........cveeveereieieieeiceisese ettt ettt ate | feeessee ettt snianns | oeseiienes 24,689,511 | ..o (V] [P (0 (V] [ () P ). R [ 24,689,511 | ..ovvvvvnnnd (V) [ 0] XXX XXX XXX | 56,859 | ..ooovrerinnn 0
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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.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24, E25, E26



Annual Statement for the year 2019 of the HARLEYSVILLE LIFE INSURANCE COMPANY

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
JP Morgan Chase. INEW YOTK, NY ...t seeses s aenes s sss s esssnssnsnns | eveniens (673,208) | XXX
0199998. Deposits in.....4 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories... XXX XXX 360,169 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 (313,039) | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (313,039) | XXX
0599999. Total Cash XXX | XXX 0 0 (313,039) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January (467,890) | 4. April (252,702) | 7. July. 147,690 | 10. October. (118,250)
2. February. (19,564) | 5. May. 629,074 | 8. August 132,731 | 11. November. (116,163)
3. March (4,620,692) | 6. June (1,029,874) | 9. September. 4,735,239 | 12. December. (313,039)

E27




Annual Statement for the year 2019 of the HARLEYSVILLE LIFE INSURANCE COMPANY
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

8¢d

NONE




Annual Statement for the year 2019 of the HARLEYSVILLE LIFE INSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona
4. Arkansas... For protection of state's ph's. 230,383 231,802
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida . .
B PR €Yo o - OO GA|.. For protection of state's ph's. 61,436 61,814
12.  Hawaii HI
13.  Idaho. D]..
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22.  Massachusetts. For protection of state's ph's 153,589 154,535
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire. License requirement-hv. 51,196 51,512
31, New Jersey....
32. Multiple 219,867 223,214 219,806 223,031
33.
34. License requirement-hv. 400,000 403,084
35.  North Dakota.
36.  Ohio... For protection of state's ph's. 224,615 227,540
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania. For protection of all ph's 2,994,869 3,033,867
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | .
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
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 3,214,736 3,257,081 1,341,025 1,353,318
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

E29
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