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Annual Statement for the year 2019 of the Loyal American 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....... 4,118,862 | .... 12 .. DA18,862 s | e, 118,862 [ 1.2
1.02 All Other GOVEIMMENS..........c.evevivereererece et 1,014,383 | ..covvrnee. 0.3 1,014,383 [ .o | e 1,014,383 | o 0.3
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | ooceveeeereeevceeenes [ v, 0.0 [ e | e (1 0.0
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAranteed............c.eveucveieeicreieiseee e | cveeienienanns 2,039,322 | ..ccovvrrnnn 06 [ 2,039,322 | ..o | e 2,039,322 | ..o 0.6
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed...........ccovuiveiericriereieeeeeseeeesee e | e | e 0.0 [ e | e (1 [P 0.0
1.06 Industrial and MiSCElANEOUS............ccrverrerreeierineireiseiseisesisenens | cevreiene 232,489,340 | ..o 704 | 232,489,340 | ..ooveeeeeneeieeinns | e 232,489,340 | ..coooverenne. 70.4
1.07 HybIid SECUMHES. ......vereeireieecireieiseineiseiesissise s ssesssssseeessesssens | seessesesssssssssssssssssness | sesnsssessnsennes 0.0 | v [ | e (V] I 0.0
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.........cccccovevvvvevververeesierceseeeeeeseesesieseessnns | 0000000.239,661,907 | oo 72,6 | .........239,661,907 | o0 | 239,661,907 | ...ccovvnvne 72.6
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............ccccooevrininrinnenneens [ cerrid 68,726,671 | ..ccoovovrvnnee 20.8 | oo 68,726,671 [ ..ooerveerreirrinrienis [ v 68,726,671 | ..ccoooovrnenee 20.8
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

............ 27,173,423

............ 27,173,423

............ 21,888,184

............ 21,888,184

............. (5,285,239) ................(1.6)
................................................ 0.0
............ 27173423 | ...............8.2
............ 21,888,184 | ................6.6
................... 10,326 | ....c..eee......0.0
................................................ 0.0
................................................ 0.0
................................................ 0.0
................................................ 0.0
................................................ 0.0
.......... 330,287,088 | .............100.0
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12.
13.
14.
15.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 O PHIOE YEAI.........c.oiuiieiieie ettt sttt s bbbttt aes bbb ees
Cost of 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

Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13, ...ttt
3.2 Totals, Part 3, COIUMN 11 ...ttt
Total gain (10sS) 0n diSP0SalS, Part 3, COIUMN 18.........c.iuiiiireieie ettt st bbb bbbt bbbt e st nen
Deduct amounts received on disposals, Part 3, Column 15....................]  » ‘ .
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
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
Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 11 ..ottt
8.2 Totals, Part 3, COIUMN ...ttt
Book/adjusted carrying value at end of current Period (LINES 1+2+344-5+8-7-8)........c.coeerrrrirrrrireieieseteee ettt sttt st s e s sanens
Deduct total NONAAMIEA BMOUNLS. ...ttt
Statement value at end of current period (LiNg 9 MINUS LINE 10).........euiiuririuirirrieiesiseissiessssseesesssssesssssesssssssssessesss s ssessssssessessssssessassassssssessensssssessensssssessassnssns
SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans
Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI.........ciruuriururiiicirreseteeie ettt sttt
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

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
ACCTUAL OF QISCOUNL.......vuvotiectet sttt s bbbt b b s s st s b a4t bbb s s b AR s b4 b+ b s bbb s s s bbb bbb b e bbb s bbb ns et

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O......ouiieeee ettt bbb bbb b bbb sttt
52 Totals, Part 3, Column 8........cocueieieieiseeeseese e
Total gain (loss) on disposals, Part 3, Column 18...........cccoeeververeririnnens

Deduct amounts received on disposals, Part 3, Column 15
Deduct amortization of premium and mortgage interest points and COMMIEMENE EES..........c.cvuivririiiiieic et
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

Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+8-7-8+9-10).......c..ccceevrrrrrierieriesieinsieresesse s

TOLAl VAIUBHON AIOWANCE..........evureiieieicieie ettt s s8££ R sk en et nn

SUDLOAL (LINE 11 PIUS LINE 12)..e.vivitieeicteeesce ettt ettt s s bR bbb s s bbb s e e bRt e s b b e st n bbb b s s s et e et s e st b s st nee

Deduct total NONAAMILEEA BMOUNES.........cueiiiieieicieeisie et s b8 8RRt

Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).........oiicueeeiieiiesceseee ettt st st b s sessnens
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

Cost of acquired:

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

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

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

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

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13....c..ccoiiirnceerise e
5.2 Totals, Part 3, Column 9........ccconriieinmiininniinereersersese e

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

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

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

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

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

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

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

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

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

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

306,004,232

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

70,435,715

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

240,749

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

(24,348,261)

(24,348,261)

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

459,601

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

43,757,733

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

669,821

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

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

0

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

24,097

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

308,388,579

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

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

308,388,579
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SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ccovveverrnens | correvencrineriinnns 4,118,862 | .ooooverrririnnn 4143142 | oo 4,199,046 | ...ovvvererririin 4,108,000
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other Countries......coooveiviris | covvrerenreissiensenns 1,014,383 | .o 1,092,040 | .oovviiieieieas 1,026,000 | ..oovvrerirnineas 1,000,000
4. TOtalS.... oo | e 5,133,245 | oo 5,235,182 | oo 5,225,046 | ..o 5,108,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereieiieeieieee | e, 2,039,322 | ..o 2,112,180 | oo 2,182,740 | oo 2,000,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions T TOAIS. oo | i sesssns | coresssenssenssens st sens s ssnissnine | chbenesenssens st enssenssnnesnni i | enbesnne ettt
Industrial and Miscellaneous, 8. United States .221,503,698 .232,604,771 .222,888,034 .221,856,885
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada 7,981,998 8,206,780 8,198,968 .8,000,000
and Hybrid Securities (Unaffiliated) 10. Other Countries .3,003,644 .3,068,464 3121011 | 3,000,000
11. Totals......ccoocoe. 232,489,340 .243,880,015 .234,208,013 232,856,885
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS.......couverseeessennsne | covveenerericiennes 239,661,907 | .covovvreicrinnans 251,227,377 | oovvvvvirriiinnns 241,615,799 | oo, 239,964,885
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, Totals.....ccevieiriieiceeiiien | e 68,726,671 | ....ccveveranan 68,726,671 | ..cocvvvrann. 249,875,879
25. Total Common Stocks......c.. | cccovcrenirieien: 68,726,671 | ..oovvvvericncnenns 68,726,671 | ..ccovvrvrreneen 249,875,879
26. Total StoCKS..umurrmmrsmssssnans | coveiviiiniinnien: 68,726,671 | .oovvvreveescnenns 68,726,671 | .ovvvrivrenens 249,875,879
27. Total Bonds and Stocks...... | ....ccccouevuenec 308,388,578 | ...oooevrirninne 319,954,048 | .....oovvverienne 491,491,678
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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

U.S. Governments

......................... 1.5
......................... 0.0

......................... 1.6
......................... 0.0
......................... 0.0

3,550,793

GoIS

4.7

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

Totals

......................... 0.8

......................... 0.8

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
28,183,672 39,175,782 | oo [ errerinnieinns 1,285,859 96,972,176 92,030,327 76,771,075 20,201,102
...110,808,780 ..157,667,209 | ... .156,243,329 |... 141,368,996 |.... 16,298,213
3,051,871 4,005,918 |.... ...1,017,459
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
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SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
110 NAIC T | (@) 28,751,741 |, 34,931,361 | 39,175,782 | oo (U I 1,285,859 | ..oovvoreireirrirniinens (U I 104,144,743 | oo 39.0 | XXX [ ) O.0 SN IR 82,929,259 |............. 21,215,485
............. 44,049,878 |...........110,808,780 | ......c..........598,428 | ..ocoiiviirinriiennd0 [0 | 1 157,667,209 | oocincecene . 591 e XXX i | 141,368,996 |............. 16,298,213
revenrennnd0 ..4,005,918 |.. 11,017,459

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

Total Bonds Prior Year

............. 25,682,502
5

233,699 |....

............. 33,732,753

3,051,871

.39,296,717 |.

............. 38,532,419

L111,712,953 .

............... 1,292,369

............. 99,240,043
156,243,329

............. 78,269,387

..138,216,482 |..
.2,019,079 |..

............... 1,016,501
...1,008,982

............... 8,076,591
............... 4,653,040

1,017,459 |.

............. 10,836,532
............. 10,636,191

............. 21,215,483
............. 16,298,213
..1,017,459

0

............. 20,970,655
18,026,846

.76,081,341
12.8 Line 12.7.a5a % 0f COl. 9. ..o | o 12.0 ..29.4
13. Total Publicly Traded Bonds
13,1 NAIC Tttt ssenns | ceeseeeneees 27,735,239 |...ccovennee. 26,854,770 |......cc.c... 28,339,250 [ ...veeeeeeererineineieins [ ceeerneineieisnsiennns | e | s 82,929,259 | ..o 3 | 78,269,387 | o303 | 82,929,259
o 1,201,142 |............. 39,396,838 |........... 100,172,589 | .ovvviereeernD9B,428 | o [ e | e 141,368,997 | ..o 53.0 | 138,216,482 | ..ooovvvevvereenn 535 | 141,368,997
— .4,005,917 2,019,079 .4,005,917 |..
QO 134 NAIC Auvoooooeoeeoeeeseeessesssessssessssesssssessssessssessssessssess | ovssssessssesssessisesss | oessssessssessssessssosss | oossssesssseessseessseess | coesssesssesssesssens | woessisessssessssessisens | soeessseessssessssesssess | soesssenssessirenssid | sovvensiressisesss00 | soooesssessoessoens 0
N ''''''''''''''''''''''''' 0
......................... 0
13,7 TOAIS. .ot enesnnnes | sereeseesnens 30,943,781 |...connne 68,250,125 | ........... 128,511,839 | oo 598,428 | ..o | 0 |00 228,304,173 | 856 | 218,504,948
13.8 Line 13.7 as a % of Col. 7..... ...29.9 ..0.3 XXX e
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11.........occovvevevee | covevevevvverececen 116 | i 256 | oo 882 | 02 | o000 | 0.0 | 856 | XXX e [ XXX
14, Total Privately Placed Bonds

............. 21,215,483
16,298,213
.1,017,459

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

13,747,000
..35.7
......................... 5.2

21,472,723
..55.7
......................... 8.0

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

38,531,155

Includes $.....38,531,157 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

Includes $.. 0 current year of bonds with Z designations and
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$.....27,173,422;

$.

.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.

NAIC 2§.......... 0;

NAIC 3§.......... 0;

NAIC 4§

e 0; NAIC5S..

....... 0; NAIC6S.....

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

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 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 Issuer Obligations...........cccceeiieirinieeieesneeseeensessseesnsesnsnses | eennereennnens 08,009 [ i 3,550,793 | oo [ e | eereeniisssneennnnienns | ceenneee XX [ ceveninnnenn, 118,862 | o 1.5 4,131,308 | cooveeveeieeeenn 16 [ 4,118,862

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

3.01
3.02

3.05 TOtalS.......cviiiiciniic s | {01 [V [0 [V 0 voeece XXX v 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
4.04 Other Loan-Backed and Structured Securities
4.05

80IS

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

.0 .0 .0

. Industrial and Miscellaneous (unaffiliated)
6.01 Issuer Obligations
6.02 Residential Mortgage-Backed Securities...
6.03 Commercial Mortgage-Backed Securities.....
6.04 Other Loan-Backed and Structured Securities..
6.05 Totals

. 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

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

Distribution by Type

1
1 Year
or Less

2

Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column7 asa
% of Line 11.08

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed

9.01

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

10.01
10.02
10.03

Unaffiliated Bank Loans
Unaffiliated Bank Loans - Issued......
Unaffiliated Bank Loans - Acquired...

.0

11.01
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Total Bonds Current Year
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds

Line 11.08 as a % of Col. 7.......

60IS

12.01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

Total Bonds Prior Year
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..
SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans.

Ling 12.08 @58 % 0f COL 9.

13.01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Total Publicly Traded Bonds
ISSUET OBlIGAtIONS. ... s
Residential Mortgage-Backed Securities...........ccccvverneininrencininnnns
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities
SVO Identified FUNAS.........ccccerireieiieieiee e
Affiliated Bank Loans.....
Unaffiliated Bank Loans.

Line 13.08 as a % of Col. 7...
Line 13.08 as a % of Line 11.08, Col. 7, Section 11

...56.3
..48.2

128,511,838 |.

..0.3

.598,428

14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

Total Privately Placed Bonds
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
SVO Identified Funds..........cccccovvverrernnne.

Affiliated Bank Loans.
Unaffiliated Bank Loans.

Line 14.08 as a % of Col. 7...
Line 14.08 as a % of Line 11.08, Col.

............ 21,472,723

21,472,723
..58.7
...... 8.0
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, December 31 Of Prior YEa. ..o ssssessessssiesessssesessnsenss | sesssssssenssssssensessssssessesssssnensens 19,005,943 | it 15,605,943
2. Cost of short-term inVEStMENtS ACUITET..........ceuoiriieiricieieieer ettt senses | sbetssssssasseteseseseses et s s snsesesnes 230,137,498 | oo 230,137,498 | oottt | ceeeeeee e e s e s e s s s eass s eassesessaetesess | 2etesetetes et et et et es et st et et es s s s s s s s s s s nnnnanan
3. ACCIUAI Of GISCOUNL. ...ttt ses | £aebntes et st e s bt e s s s n sttt aes I OO PP U OO TTT
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON GISPOSAIS..........cuiuiriieiiieieiiieieirieie ettt bttt e e s se b e b s sesessssesasas | sesebessssesesassetesatsesesansstesesesesesnsetesssesesanne 0 | ettt naes | eberet ettt e sttt ea ettt s e st s en s e bt nsesesanne | Shetsseteteset et et aete b s R et et e R e bt e st eae bR s s teses | ekettseteben st et et e bt s et et h et bttt n et n e
6. Deduct consideration reCeived 0N diSPOSAS.............cveeeiriiueieiriieisiieesicieei e ssse s nsesns | cbessssesessssetesesesesss st s e s snns 218,567,645 | .oovveeeeeeeeeeeeeeeeeee DAY R T I T BT
7. Deduct amortization Of PrEMIUML.........ceuriiiririeicieeiesie ettt s ettt ssebsnes | 2esessesessessebesans sttt e sttt en s s s ennes 2,374 | oo /28 O O BT
%,
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 271A73,422 | oo 2773822 | oo 0 | e 0 | e 0
11. Deduct total NONAAMItEED MOUNES..........cuieirriirieieieie et es et ensees | fetsesassss et astes e st eesen et sesansee st st st antessneas 0 ettt ettt snrenersnrenns | oetestenseese et e et sttt snt st netensesenensensenntas | 4rsesineentenseeasten et et et et et et enrensst st entessetentesns | Seestesetant ettt n ettt ettt nn
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.iiioieriiiieieiisssnsisseesesssssssessssssassesss | oersssessessssessessessssassessssassessessneas 27 AT3422 | oo, 2T AT3422 | oo (O O [0 P 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Pt. 2 Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

SI11, SI12, Si13, Si14, SI15, E01, E02, E03, E04, E05, E06, E07, E08, E09
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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 F2 1 |US TREASURY N/B....... SD.. ..100.875 | ..............3,256,245 | .............. 3,228,000 | ....ovouvee 3,235,144 | oo | e (B,001) [ [ | 2125 7,430 .68,595 | 05/19/2017. | 09/30/2021.
912828 ND 8 |US TREASURY N/B SD.. ...100.672 565,000 568,069 .....3.500 .19,775 | 03/20/2012. | 05/15/2020.
912828 XQ 8 |USTREASURYNAB....... SD.. ...100.984 310,639 [ ..o | everiieeeenn(240) [ s [ [ 2.000 08/27/2015. | 07/31/2022.
912828 XQ 8 |US TREASURY N/B......cooiiieriiriniinissirisnssssssensssnisssnsssnssnsssensssnessensensssssssenes | weenes ..100.984 | .o 5,049 | 5,000 | 5,010 i | rnnen(4) | i [ [ 2.000 08/27/2015. | 07/31/2022.
0199999. U.S. Government - Issuer Obligation 4,199,046 XXX .4,143,142 0 0 XXX XXX XXX
0599999. Total - U.S. GOVEIMMENL........ovuieirieriiisinssesissnsssssssssssenssnsssesenssnsssssnsenes 4,199,046 XXX ..4,143,142 0 0 XXX XXX XXX
All Other Gover ts - Issuer Obligation
085209 AC 8 | GOVT OF BERMUDA SERIES 144A........ccooooiiiiiiiiiiniiniinniiciisnisnnississiinns | s | C| ........... 1 l ...... 1FE| i 1,026,000 {...109.204 | ....ccocouee 1,092,040 | ....ccccooeees 1,000,000 | ....cccooeeee 1,014,383 [RIT:PA ] RN [N R 4.854 |.... 4465 |FA.......| oo 19,551 | oo 48,540 | 01/19/2016. | 02/06/2024.
0699999. All Other Governments - ISSUET OBlIGAtIONS. ... s | cvesenesenes 1,026,000 XXX s 1,092,040 | ..cooovnnnns 1,000,000 | ..cooovnenne 1,014,383 [ oo 0 (3,142) 0 0 XXX XXX XXX | s 19,551 | covivenns 48,540 XXX XXX
1099999.  Total - Al OthEr GOVEIMMENES. .....vuureuerserseresseesseessssessers e et ens bbbt snisns | crnsnssninas 1,026,000 XXX | s 1,092,040 | ..cooovnennes 1,000,000 | ..cooovnenne 1,014,383 [ oo 0 (3,142) 0 0 XXX XXX XXX | s 19,551 | covirnnas 48,540 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
584002 QB 8 ‘ MECKLENBURG CNTY N C...coovvuiiiiseiissnsensessssesssnss s ssesssnsssssssneens | ....... | | ?‘ ...... 1FE 2,182,740 |...105.609 | ..., YRRPAL 2,000,000 2,039,322 | .ooovivinrnniniiinns | i [CART< ) N [TTRORR PO 4.349 |...... 3.182 |AO...... | ceovvreens 21,745 | .ol 86,980 | 08/31/2012. | 10/01/2030.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations.............cocoieiiiininiiinisins 2,182,740 XXX 2,112,180 | ..... .2,000,000 (21,560) 0 0 XXX .86,980 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 2,182,740 XXX 2,112,180 | ..... .2,000,000 | ..00nni2,039,322 | o0 s (21,560) 0 0 XXX .86,980 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R  HL 9 [ATET INC..c.vvririrricrieieierssieiesisisssssesssssesssssssssssssssssssssessessssssensenssnses | onnne | o0 | vevvereen | eivs 2FE| .. ..1,029,200 |...103.724 .1,037,244 21,000,000 | ...ocooveuee 1,022,992 (6,208) [ .vvveevnrererrinies [ e [ 4.000 .20,000 | 05/15/2019. | 01/15/2022.
00287Y  AY 5 [ABBVIE INC.....cooiririrerieieeseisrsesiesisesssssssssse s ssesssssssnsns | sevenns A e 2FE| .. ..2,955,200 |...103.429 | .... ..3,102,861 | ..... .3,000,000 2,967,600 5,426 3.200 .96,000 | 01/11/2017. | 05/14/2026.
00846U  AJ 0 |AGILENT TECHNOLOGIES INC......ccovvrrirrirerinnirirerisisesssiessssseeessssisssessenns | eneree |0 | veveeerenns 1] 2FE | oo 2,483,070 |..104.818 | .......c...... 2,620,445 | .............. 2,500,000 | ....coceu.e 2,493,233 1,738 | o | e [ 3.875 08/07/2013. | 07/15/2023.
00912X  BA 1 [AIRLEASE CORP........cccomrrmirririirierinnirnssienisnesssnsssssssssensensssesssssssssnenens | vevenee | oo | evvennrene T [ v 2FE| .. ..1,260,579 |...102.852 ..1,362,792 1,325,000 8,532 | oo [ e [ s 3.250 04/17/2018. | 03/01/2025.
013817 AU 5 |ARCONIC INC A e 3FE| .. ..2,081,210 |...102.271 | ... .2,045,412 | ..... .2,000,000 2,007,400 | cooovvvrerierineiinne | e (11,679 [ oo [ e [ e 6.150 08/31/2012. | 08/15/2020.
023135 BC 9 |AMAZON.COM INC SERIES Wl......coourerieirririiierinreienierississessssssensenesseees | ceveeee | | veverienes (A TFE| oo 998,301 {...105.656 | .............. 1,056,559 | ...coovvvenee 1,000,000 998,558 181 | oo [ e [ s 3.150 06/06/2018. | 08/22/2027.
025816 CC 1 |AMERICAN EXPRESS CO 2| 1FE 998,860 |...104.458 | .............1,044,582 | ............. 1,000,000 999,013 X T ORI PR 3.400 02/19/2019. | 02/22/2024.
025816 CF 4 | AMERICAN EXPRESS CO 2] ... 1FE 498,660 |..103.750 | .................518,749 | ....... 500,000 498,755 95 | o | e [ 3.125 05/15/2019. | 05/20/2026.
02666Q J7 9 | AMERICAN HONDA FINANCE........ccccosivirimiririneriensenerssesssssssnessenssssessens | ovenen | oo | veverneniene | cvvne 1FE| oo 2,181,479 |..103.168 | .........cc... 2,063,366 | ...cvovnvene 2,000,000 2,037,839 | oo | e (VA< 7 | [T IUTRRIORRRR Ut 3.800 08/31/2012. | 09/20/2021.
026874  CY 1 |AMERICAN INTL GROUP........coooiiiiiririiiiniissiceisises s | e ...107.085 ..2,141,690 .2,000,000 ...1,999,320 131 [ s e [ 4.125 09/25/2013. | 02/15/2024.
03040W AU 9 | AMERICAN WATER CAPITAL C....coovvvrrirriierinnieeienissieesisssiessesesssssssenns | cevees ...105.309 ..3,580,516 | ..... .3,400,000 ...3,392,868 K157 ITUTUNTIRHORTIO IPOPRTORRORPPIRS IV 3.450 05/06/2019. | 06/01/2029.
031162  BY 5 |AMGEN INC......oiiiiieitiecieciee et ess s esssnins | seneees ...104.389 ..1,043,890 1,000,000 983,783 2,719 | oo [ e [ e 3.125 05/07/2015. | 05/01/2025.
03522A AG 5 | ANHEUSER-BUSCH CO/INBEV. ...106.456 ..1,064,556 .1,000,000 950,516 4,486 .0.3.650 .18,250 | 05/10/2019. | 02/01/2026.
035240 AL 4 | ANHEUSER-BUSCH INBEV WOR.........cccomirimrererieirierieniisesssessssssssessenins | veveees ...109.807 500,000 496,632 KXCCT ST IOVRRRRRIR IO 4.000 .20,000 | 03/20/2018. | 04/13/2028.
037833 CR 9 |APPLEINC........cccoovvvrrns ...105.332 1,000,000 | ....cccooeeee 1,000,000 3.200 .32,000 | 05/04/2017. | 05/11/2027.
040555 CV 4 | ARIZONA PUBLIC SERVICE..........ccoevmirinirvernnrrerierisninssinsniensenessssssssnns [ eoveeen | oo | conrvenees 1| et IFE | ii0000.995,370 | ... 99.514 .1,000,000 996,740 437 100 2.550 .25,500 | 09/15/2016. | 09/15/2026.
05351W  AA 1 [AVANGRID INC.....coouiieiiciieiieiiseise et ssessseesssssssessssssssssenes | sesaes ...103.079 ....500,000 499,925 12 | e [ e [ e 3.150 .15,750 | 01/03/2018. | 12/01/2024.
05351TW  AB 9 [AVANGRID INC......coviiiriiicieiiisiinsiessisie st sssssssssensessas | ovene ...105.764 1,400,000 | ..cccennee 1,398,101 89 | e | e [ 3.800 .28,817 | 05/14/2019. | 06/01/2029.
05531F BB 8 |BB&T CORPORATION SERIES DMTN. 2| ... 1FE 958,020 |...103.336 .1,000,000 968,348 5,913 002,850 03/21/2018. | 10/26/2024.
05531F  BH 5 |BB&T CORPORATION SERIES MTN.....coovuivrriiinrinereissieresieeensssssessnsnenes | eovens | oo [ ovrineins 1 e 1FE| s 999,160 |...101.182 1,000,000 999,217 ST/ SURTUROTURURURTRN IUROTIORTPORURTOROORR IUPPON 2.500 07/23/2019. | 08/01/2024.
05565E  AY 1 |BMW US CAPITAL LLC SERIES 144A..........oovvveernirnerrernnessesssnsennennes | vevenee | oo | eevvrnen T [ s 1FE ..599,502 |...107.898 599,549 A3 [ e | e | s 3.750 04/05/2018. | 04/12/2028.
06406R AG 2 |BANK OF NY MELLON CORP SERIES MTN ...104.812 699,452 146 .....3.500 04/23/2018. | 04/28/2023.
06406R AH 0 | BANK OF NY MELLON CORP SERIES MTN LA11.718 598,830 14 | e | e [ 3.850 . 4,043 04/23/2018. | 04/28/2028.
081437 AP 0 |BEMIS COMPANY INC SERIES 144A...........oocvmmrrmrnernneenersnninesneniseessensens [ eonneen | oo | convnnens 1| i 2FE | 1,983,993 | ... 97.748 | ............1,954,954 | ............2,000,000 | ............. 1,984,960 967 [ oo | errverineereninnines [ e 3.100 |...... 3.225 |MS...... 18,256 05/21/2019. | 09/15/2026.
084659 AM 3 |BERKSHIRE HATHAWAY ENERG.... ...104.331 498,436 160 3.250 |...... 3.293 |AO...... 05/02/2018. | 04/15/2028.
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092113 AL 3 |BLACKHILLS CORP............ ..105.380 | cooovrrrnes 1,053,803 998,018 283 [ e | e [ e 3.950 |...... 3.987 |JJ....... 01/08/2016. | 01/15/2026.
09247X AH 4 |BLACKROCK INC ...103.298 .1,032,975 | ..............1,000,000 | ............ 1,022,117 | oo | v (15,357) [ vvrvererrnrrrveiens | cevrveeersseiseeeninee [ 4.250 08/31/2012. | 05/24/2021.
09952A AC 0 |BORAL FINANCE PTY LTD SERIES 144A e Al e . . ...100.290 ..1,002,901 959,941 3,912 1003750 04/24/2018. | 05/01/2028.
10112R° BA 1 |BOSTON PROPERTIES LP.......ciiiiiimiiiiineiieiineinseissesise s ssssisssiens [ I . . ..112.573 448,513 134 | oo [ s [ 4.500 11/13/2018. | 12/01/2028.
101137 AS 6 |BOSTON SCIENTIFIC CORP.... ..109.994 | ............1,374,928 | ..............1,250,000 | ............. 1,263,309 (BTT) | vevereermerirneriens [ e [ e 4.000 05/10/2019. | 03/01/2028.
101137  AX 5 |BOSTON SCIENTIFIC CORP ...110.385 922,075 183 ......4.000 02/21/2019. | 03/01/2029.
110122 AW 8 | BRISTOL- MYERS SQUIBB CO. ...104.457 .1,000,000 | ... 995,369 1,906 | oo | e | s 3.250 10/24/2013. | 11/01/2023.
110122 BP 2 |BRISTOL-MYERS SQUIBB CO SERIES 144A.. ...106.345 1,000,000 | ......cceeee. 1,056,808 (U£:15)) [T ORI DR 3.450 11/20/2019. | 11/15/2027.
110122 CB 2 |BRISTOL-MYERS SQUIBB CO SERIES 144A.. ...106.826 | .... . 1,000,000 | ... 992,217 AB7 [ e [ e [ 3.400 05/07/2019. | 07/26/2029.
11133T AC 7 |BROADRIDGE FINANCIAL SOLUTIONS . .. 104106 | ..o 1,041,059 | ..coovvrvenes 1,000,000 | ... 997,173 382 | v | e | s 3.400 06/21/2016. | 06/27/2026.
118230  AK 7 |BUCKEYE PARTNERS LP.......costiuriiiirieriesisneesnsisesiesiesesessesssssssessesssnness. | seves JO IO IOV 3FE ..1,996,200 |...100.375 ..2,007,500 2,000,000 | .. ...1,998,517 386 [ oo [ e [ e 4.150 06/03/2013. | 07/01/2023.
120568  AX 8 | BUNGE LTD FINANCE CORP........cccoevumiririririiisrinerienisssessssissseessessesenns | covees JO PO IOV 2FE| .. ..1,293,318 |..... 99.610 | ... ..1,294,934 1,300,000 | .. ..1,293,372 B4 | oo [ s [ e 3.250 . 12/10/2019. | 08/15/2026.
124857  AE 3 | VIACOMCBS INC......ooevirierririnerieriseiseessssssessesssesssseesssssssssessessssssssssnns | sesees [P I 1 2FE| s 1,106,225 |...101.822 | .....cccoouuee 1,018,215 | oo 1,000,000 | ..ccoovvrenne 1,012,510 [ .o | v (13,959) [ .ooverrereererins [ ervrerrneeneeiieines [ e 4.300 |.....2.839 |FA.....| .........16,244 | ......... 43,000 |08/31/2012. | 02/15/2021.
124857 AR 4 |VIACOMCBS INC.......oevuiiiriinniicrieninninsissiesiesisnsississiisessssesssssssisniies | eevinee | oo [ evvenneen T [ e 2FE 945,600 |..... 99.929 1,000,000 | ... 958,732 5,072 | oo | e | e 2.900 .29,000 | 04/28/2017.| 01/15/2027.
12505B  AC 4 |CBRE SERVICES INC.......cotviiiririeririririnsiiesiessessssesssssssessessessssensssssses | soenes (TSRO 2FE| .. ..1,015,000 |...111.959 1,000,000 | ..cccovvreeee 1,009,030 (1,589) [ cooovernrererienins | eevrieenerirerineenns | s 5.250 ceerenen52,500 | 12/10/2015. | 03/15/2025.
12527G AH 6 |CF INDUSTRIES INC SERIES 144A........cooniiiirineieineineiiiesieeisneeissisessnss | eeenns [ I 1 2FE| oo 246,203 |...108.938 250,000 | ... 246,660 399 [ e [ e [ e 4500 |.....4.728 | Do | croverrrnnnn 938 | i, 11,250 | 11/01/2018. | 12/01/2026.
125896  BS 8 | CMS ENERGY CORP......coiiiririrerieirinnierssssessssisssesssisssesssssssnsssssenssssees | ovens JOR ISR Bl 2FE 980,650 |...104.364 ..1,043,641 1,000,000 | ... 985,133 1,659 [ oo | e | s 3.450 .34,500 | 03/10/2017. | 08/15/2027.
126117 AS 9 | CNA FINANCIAL CORP......ccoieierimrimeererinsesesissessesssssssssessesssssesssssssssens | sesees e | 2FE| .. ..1,002,350 |...106.751 | ... ..1,067,514 1,000,000 | ..ccoovvrenne 1,001,288 (280) | everevernerinernens [ e [ e 3.950 e 39,500 | 12/22/2015. | 05/15/2024.
126117 AU 4 |CNA FINANCIAL CORP........ccoiririiiinnisinsissiessssiessesssssesssssssssssssssssssessanes. | ovens [ I 1] 2FE| oo 997,730 |...104.155 | ...ccovvveee 1,041,554 | ..o 1,000,000 | ... 998,179 202 [ oo | e [ e 3450 |.....3.477 |FA.....| .....13,033 | .......... 34,500 |08/07/2017. | 08/15/2027.
12636Y AA 0 | CRH AMERICA FINANCE INC SERIES 144A.........ccccoouvmriernnrnnernerrneenenns | voreees [P PO IOV 2FE 992,710 |...103.761 ..1,037,613 1,000,000 | ... 994,370 B57 [ oo [ e [ e 3.400 .34,000 | 05/02/2017. | 05/09/2027.
127055  AK 7 | CABOT CORP......ooiiiriiriiniineiie ittt ssssssnns | seiies JO PO IOV 2FE| .. ..1,001,250 |...100.844 | ... ..1,008,442 1,000,000 | ..coovvrenne 1,000,853 (116) | cevereereriseireees [ eeeerneeineineiiienes [ e 3.400 ceerenn:34,000 | 09/15/2016. | 09/15/2026.
14040H BN 4 | CAPITAL ONE FINANCIAL CO.....cevvumrirrirriiinninerierieressssississesiseniesssenins | eveens . 2| 2FE 984,600 |...106.130 | ....cccovenee 1,061,297 | .ooovvrianes 1,000,000 | ... 988,160 1,39 | v | e | s 3.750 |.....3.940 [MS......| ........11,667 | .......... 37,500 |05/09/2017. | 03/09/2027.
14040H BZ 7 |CAPITAL ONE FINANCIAL CO...ovvvmmrrrrireereissesesiesissessessssisessesssssesensns | evenns . 2| 2FE 1,899,886 |...108.788 ..2,066,963 1,900,000 ...1,899,815 15 | e [ e [ oo 4.250 .80,750 | 04/26/2018. | 04/30/2025.
14149Y  AY 4 | CARDINAL HEALTH INC....ooviiiiiiriieinniciecisisssisisssssssssiessessssesenssssnens | sevnes [ I 1] 2FE | v 1,977,660 |...102.522 ..2,050,446 2,000,000 | .. ...1,991,850 2,352 | oo | e | e 3.200 ceere..04,000 | 05/24/2013. | 03/15/2023.
142339 AG 5 | CARLISLE COS INC......ooviemrmmirmerierieseseessesssesiesiessseesssssssssesssssssssssensans | sevees [P I 1 2FE | o 499,465 |...103.777 500,000 | ... 499,607 (I TSRO USRI DO 3.500 |.....3.517 [JD.cooer | v 1,458 | i 17,500 | 11/13/2017. | 12/01/2024.
142339 AH 3 | CARLISLE COS INC.....coouiirirriinerieniesiseesssississssesssessssssssssssssesssessssssnns | sevses JOO IO IOV 2FE ...1,003,660 |...104.559 1,000,000 | ..cooovvrenne 1,003,019 (342) | cevereereeineieens [ e [ 3.750 .37,500 | 01/02/2018. | 12/01/2027.
166754 AS 0 | CHEVRON PHILLIPS CHEM CO SERIES 144A..........cccoovvmviimerinrirerniensnines | cevs JO ISP IOV 1FE 497,955 |...106.284 500,000 | ... 498,233 174 | e [ [ 3.700 .18,500 | 02/27/2018. | 06/01/2028.
166764  AH 3 | CHEVRON CORP.......coouiimririneiiesieeisessssisse s ssesssssisessssssssssssssesssssssans | sesies JO I IOV 1FE ...2,000,000 |...104.003 .2,000,000 12,000,000 [ coovvecrierireirnenis | e | e | e | aree 3.191 163,820 | 06/17/2013. | 06/24/2023.
171340 AN 2 | CHURCH & DWIGHT CO INC....cooutereriiieiiieiseieieseieseseseisnsessnss A 1,959,580 |...103.948 .2,000,000 | .. ...1,967,049 3,746 003150 .63,000 | 12/20/2017. | 08/01/2027.
17252M AN 0 | CINTAS CORPORATION NO 2 ...108.295 500,000 | ... 493,001 BT [ s [ e [ e 3.700 .18,500 | 04/23/2018. | 04/01/2027.
17275R  BL 5 |CISCO SYSTEMS INC.....c.cocrvvrrrnnes ..101.947 1,000,000 | ... 999,366 83 | o [ e [ 2.500 .25,000 | 09/13/2016. | 09/20/2026.
191098 AK 8 | COCA COLA BOTTLING CONSOL ...104.725 .1,000,000 | ... 999,813 24 | [ s [ 3.800 .38,000 | 11/20/2015. | 11/25/2025.
191216 BE 9 |COCA-COLA CO/THE o] ...104.964 1,000,000 | ....coevenee 1,000,000 3.200 .32,000 | 10/29/2013. | 11/01/2023.
19122T AE 9 | COCA-COLA ENTERPRISES.........cociviiiriiriiernnisiesisiseenssesssssssessssssssenens | ovenes - ...101.269 1,000,000 | ... 996,682 1,926 | oo | e | e 3.250 .32,500 | 08/16/2011. | 08/19/2021.
198280 AF 6 | COLUMBIA PIPELINE GROUP SERIES WI.. ...109.193 .1,000,000 | ... 976,488 3,688 oorr4.500 145,000 | 05/12/2016. | 06/01/2025.
20030N  CH 2 [COMCAST CORP........ccooiiuiiiiiiiesiesisiissiisiiesssiesi s ssessessssssans | coiies e ..107.570 1,000,000 | ... 996,964 304 | e | e | 3.550 02/01/2018. | 05/01/2028.
205887 BL 5 | CONAGRABRANDS INC.......ccoirumrimirmerierirnisseiessisessesiesessssssssssssssesssenens | weeees ] ...101.442 ....186,000 | ... 188,631 (4,149) [ oo | e | e 4.950 01/01/2016. | 08/15/2020.
233851  AF 1 |DAIMLER FINANCE SERIES 144A NP ...102.879 ..2,057,578 .2,000,000 ..2,033,326 |. o (18,839) ..rn.3.875 08/31/2012. | 09/15/2021.
254687 CZ 7 |WALT DISNEY COMPANY/THE SERIES WI...... (ST BN - ...106.864 ..1,068,635 .1,000,000 | .. ..1,023,230 (531) | ceverrerreinrirenns [ rererneeinrieeiiinnes [ e 3.700 11/22/2019. | 09/15/2024.
254700 AH 2 | DISCOVERY COMMUNICATIONS........ccoiverrmerrmremeesenisersenssesessessssisssnsnees | seveee ...102.768 .1,000,000 | ... 984,015 4,529 | | e | e 3.250 10/28/2013. | 04/01/2023.
254700 BF 5 | DISCOVERY COMMUNICATIONS........cooiriieierriirniineiesiesissesesisessnsssensnnes | evenes ...107.368 ...700,000 | ... 698,837 27 | e | e | e 4125 05/16/2019. | 05/15/2029.
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256677 AE 5 |DOLLAR GEN CORP NEW...... 2107162 | 1,071,619 | 1,000,000 | ..coovrenne 1,010,624 (1,300) [ cooocernrererrerens | eeerveeneesienineens | s 3.875 |...... 3.702 |AO...... 05/02/2017. | 04/15/2027.
256746 AH 1 |DOLLAR TREE INC 107121 | ..............535,605 | ... 500,000 505,489 (B81) [ everrrervrreerens | cevreriernnieeenines [ s 4.200 05/07/2019. | 05/15/2028.
260543 CX 9 |DOW CHEMICAL CO/THE SERIES WI..........cccou... ...105.103 500,000 499,789 (1) .. 3.625 11/18/2019. | 05/15/2026.
26078)  AD 2 | DOWDUPONT INC.....cocoorrrmrimrircrirrireinns L A13445 | 1,559,874 | 1,375,000 | .oooovvrenne 1,375,000 [ .ooceoueerriciiciines | eerireerisniinsineiis | eereeeessseinsinens | oeeeennsnenienes | e 4.725 11/14/2018. | 11/15/2028.
26138E AS 8 |DR PEPPER SNAPPLE GROUP.......... ...103.736 .1,000,000 996,229 565 3.400 10/29/2015. | 11/15/2025.
26442C  AX 2 |DUKE ENERGY CAROLINAS L1127 300,000 298,990 96 ....3.950 11/05/2018. | 11/15/2028.
26884L  AB 5 |EQT CORP....cccovvrvrrrriree . ...102.699 500,000 501,298 (662) | evvvevererineirenns [ erererreeisrieeiinnes [ e 4.875 03/20/2012. | 11/15/2021.
26884T AH 5 |ERAC USA FINANCE LLC SERIES 144A........ccccovvvmrnrrnernnnnnereniseesennsenns | vevnee | oo | eeveneenn T [ s 2FE 472,285 |...102.947 500,000 | ... 490,300 3,216 | coveveerieinnns | v | e 3.300 .16,500 | 10/10/2013. | 10/15/2022.
278062 AG 9 |EATON CORP, A 2FE| .. ...2,000,000 |...103.696 | .... 2,073,926 | .............. 2,000,000 | ...ccooouee. 2,000,000 | oo [ e [ | | 3.103 ceern62,060 | 09/06/2017. | 09/15/2027.
278265 AD 5 | EATON VANCE CORP.......ccoriviiiiirinirierireristeissiisssiessesesssssssisssssessesssens | cevnnee | o | vevereenes (i TFE| oo 995,200 |...104.608 | ......c...... 1,046,084 | ......ccooeue. 1,000,000 998,119 498 3.625 |.....3.683 [JD..ccc. | v 1,611 | i 36,250 | 06/14/2013. | 06/15/2023.
29364N AU 2 |ENTERGY MISSISSIPPIINC.......coomrirrieirerinrineesnensssissenssssisssseessessseesnnns. | eevnene | oo [ eoverneees | oo 1FE| .. 996,590 |...104.043 ..1,040,431 1,000,000 997,215 301 3.250 .32,500 | 11/09/2017. | 12/01/2027.
29379V BL 6 |ENTERPRISE PRODUCTS OPER........cccotiiiieriiirieririsssissniesiesesesssninns | oveens A e 2FE| .. ...1,025,420 |...108.044 ..1,080,441 1,000,000 | ...ccoovveeee 1,017,680 (2,281) [ oo | e | s 3.950 .39,500 | 05/20/2016. | 02/15/2027.
29379V BV 4 |ENTERPRISE PRODUCTS OPER........cccosirierireeimeireescnssnsenisesesssnsssesnessns | oveee | oo | veverneenns 1 2FE | o 601,254 {...102.646 | .......c....cc... 615,874 | ....... 600,000 601,210 (G IR ISR IO 3.125 07/23/2019. | 07/31/2029.
30040W  AE 8 |EVERSOURCE ENERGY.......cccovvirirmrriirirniisinsiersssssiessssssssssssesssssssenssssnes [ evnne oo | vevvvereen | e 2FE| .. ..1,498,980 |...103.091 | ..............1,546,368 | .............. 1,500,000 | ...ocvounee 1,499,148 90 | coveerierireinnis [ s [ 3.300 01/03/2018. | 01/15/2028.
31428X  BF 2 [FEDEX CORP.....cccvvviiriieiiriinierirerieseiensesissesessssssensensssssssessssssssssensns | vevenee | oo | evvenerene T [ v 2FE| .. 479,445 |..103.652 | .................518,261 | ....... 500,000 483,294 2,319 | oo | s | e 3.250 04/20/2018. | 04/01/2026.
320844 PD 9 |FIRST MERIT BANK (OHIO)......comiiricirerieeisiesieiseieesesssissessssssssesssssnins | oeveens | oo | evvevvesies | soenes 2FE| s 1,006,120 |...107.108 | ....cccovuunee 1,071,076 | .coovvvenee 1,000,000 | ....cccoooeee 1,004,123 (510) | ceveveererenneireens [ eeeereeineiserienes [ e 4.270 11/23/2015. | 11/25/2026.
340711 AW 0 |FLORIDA GAS TRANSMISSION SERIES 144A..........coccomvvinnrneinieninnrennnnns | vevinne | oo | ervveerensd | s 2FE| .. 928,160 |...107.711 .1,000,000 | . 953,553 7,034 | oo | e | e 4.350 02/09/2016. | 07/15/2025.
361448 AZ 6 |GATX CORP A e 2FE| .. ..1,994,880 |...104.423 | ... ..2,088,468 | ..... .2,000,000 | .ooovrvnnee 1,996,151 B4 | s [ e [ 3.850 . 02/06/2017. | 03/30/2027.
3733IN AD 3 | GEORGIA PACIFIC LLC SERIES 144A.........cooviirnrnininerernsissessisssssssssienss | evenee [0 | veveverenns 1 e 1FE| oo 980,100 |...104.651 | .....cocouve 1,046,510 | ..oovvvvnee 1,000,000 992,004 2,067 | oo | e | s 3734 |...3.978 [ | 17,218 | i 37,340 | 08/13/2013. | 07/15/2023.
38141G  RD 8 | GOLDMAN SACHS GROUP INC.......covvrmrirrirerienrrierirenirssessssssssensenssssessnes | evene | oo | vevesneiene | cvvne 1FE| .. .516,275 |...103.815 | ................519,074 | ...... 500,000 510,058 (3,101) [ o | e | s 3.625 .18,125 | 12/14/2017.| 01/22/2023.
40139L AE 3 |GUARDIAN LIFE GLOB FUND SERIES 144A ceerereee e [ s [ 1FE| .. 499,405 (..104.042 | ................520,209 | ..ocooriirnncn. 500,000 499,577 T4 | e [ s [ e 3.400 v 17,000 | 04/18/2018. | 04/25/2023.
402740 AD 6 | GULFSTREAM NATURAL GAS SERIES 144A..........coccoveimmrrernenninnnisnrines | overes | oo | veverneenns (A 2FE| v 1,053,520 |...107.970 | ...ccccouuuuee 1,079,702 | ..o 1,000,000 | ...coovveeee 1,035,149 (5,698) [ ..vovvvurveerieris | cerirrineiierineni | e 4600 |....3.877 |[MS.... | ......13,544 | ... 46,000 |08/16/2016. | 09/15/2025.
413875 AR 6 |HARRIS CORPORATION.......ccovmirmerierireersrinsnnensenesssesenssssssssssnssssssensnns | nevenne | oo | eeenenene T [ s 2FE 989,850 |...106.378 ..1,063,781 1,000,000 994,053 978 [ v [ e [ e 3.832 .38,320 | 05/06/2015. | 04/27/2025.
418056 AV 9 [HASBRO INC.....cooiiiriiiiiirieisiiie s sssssessssssssssnsssssssens. | soeres A 2FE| .. ..1,997,480 |..... 99.672 | .... ..1,993,444 2,000,000 | ...ooornnne 1,997,913 224 | oo [ | 3.500 ceerener. 10,000 | 09/08/2017. | 09/15/2027.
443510 AJ 1 [HUBBELL INC.....oiiiiiiiiiceieiceesiesniesiesiseessssiessessssssesssssssessessesssens | onenes | oo | vevesneenns 1 2FE| o 987,980 |...103.273 | ..ccovvvvnnee 1,032,732 | oo 1,000,000 989,924 1,045 | oo | e | s 3.500 |.....3.644 |FA....[ ... 13,222 | ... 35,000 |02/02/2018. | 02/15/2028.
449505 AA 4 |IFM US COLONIAL PIPELINE SERIES 144A..........ccooomiirnerernrnernninsenninnns | e | oo [ | i 3FE 1,114,612 |...104.500 ..1,045,000 1,000,000 1017459 | | e (15,333) [ coovvrrirriiiniins [ e [ e 6.450 .64,500 | 08/31/2012. | 05/01/2021.
45687A  AJ 1 |INGERSOLL-RAND GL HLD CO. ...106.831 ..2,136,612 2,000,000 | .. ...1,998,499 386 | oo | e | e 4.250 .85,000 | 06/10/2014. | 06/15/2023.
459200 JZ 5 |IBMCORP ...105.346 1,900,000 | ...ccoevenee 1,896,701 235 [ s [ e [ e 3.300 .31,350 | 05/08/2019. | 05/15/2026.
460146 CP 6 |INTERNATIONAL PAPER CO... ...102.296 .1,000,000 | ... 997,305 331 ......3.000 .30,000 | 08/02/2016. | 02/15/2027.
46849L SQ 5 |JACKSON NATL LIFE GLOBAL SERIES 144A. ...103.401 2,000,000 | ....cconeene 1,970,740 4,056 | oo [ | 3.050 .61,000 | 01/05/2017. | 04/29/2026.
476556 DB 8 |JERSEY CENTRAL PWR & LT SERIES 144A........coovvviiiriiiiiercsinireinis ...108.996 1,000,000 997,495 506 4.700 47,000 | 08/15/2013. | 04/01/2024.
478160 CK 8 [JOHNSON & JOHNSON..... ...104.285 500,000 499,533 50 +0r.2.900 .14,500 | 11/08/2017.| 01/15/2028.
49326E EG 4 |KEYCORP SERIES MTN................. 2109112 | 872,898 | 800,000 798,786 16 | oo [ eveereeiseierinees [ e 4.100 .32,800 | 04/23/2018. | 04/30/2028.
49327V 2A 1 |KEY BANKNA.....cooviivircreiis ..103.763 1,500,000 (120) | ceveveeerrinriens [ e [ e 3.400 .51,000 | 09/13/2017. | 05/20/2026.
49338C AB 9 |KEYSPAN GAS EAST CORP SERIES 144A.........cccoovvmmermnrinerneessniserneniinens [ eoveeen | oo | ceveeeen 1|l IFE | e.nn21,000,000 | ... 99.655 .1,000,000 2742 .27,420 | 08/02/2016. | 08/15/2026.
49427R AN 2 |KILROY REALTY LP. 112731 1,500,000 . L5100 UURORRORIRUR ITOIORSIRTORPRIRPONS BRI 4.750 74,417 | 11/14/12018. | 12/15/2028.
494550 BQ 8 |KINDER MORGAN ENER PART ...103.588 1,000,000 980,391 4,853 3.500 .35,000 | 10/25/2013. | 09/01/2023.
497266 AC 0 |KIRBY CORPORATION 1,276,565 |...105.409 .1,300,000 ..1,279,426 2,031 ....4.200 .54,600 | 11/02/2018. | 03/01/2028.
501044 CS 8 | KROGER CO/THE.......ccoimiviriiiiiinniieiiesississiisssiesiesissessssesssssessesesesenes | seenes 982,110 |...105.494 1,000,000 992,707 1847 | oo | e | s 3.850 .38,500 | 08/13/2013. | 08/01/2023.
501044 DC 2 | KROGER CO/THE.......coomieimrimeimeriinniieniesisseisesssssssessessssesssssssssssessesssssssns | seeees ..997,630 |...104.665 .1,000,000 998,455 221 | e [ e | e 3.500 .35,000 | 01/08/2016. | 02/01/2026.
501044 DE 8 | KROGER CO......cooviiiiiiiiiiinsicissieei s | soenes ..465,785 |...100.115 ....500,000 468,377 2,592 | oo | e [ e 2.650 ..6,625 | 05/08/2019. | 10/15/2026.
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50540R AL 6 |LABORATORY CORP OF AMERICA HOL.......cccosieririreemerinernerineesneniseinnns | eenene | oo [ eoverieees 1 2FE| s 2,045,160 |...103.680 | ..............2,073,606 | .............. 2,000,000 | ....ccoonnn 2,013,412 (5,278) [ coouervrererrerins | cevrsrinerierineenns | cveees 3.750 |...... 3.456 |FA......| oo 26,667 05/16/2013. | 08/23/2022.
50540R AQ 5 |LABORATORY CORP OF AMERICA HOL.......cccovuriinrinreriisisersiersssisesssninnes | evens ..503,590 |...105.181 | .................525,907 | ....... 500,000 503,208 (382) | cevvvererrrinrirenns [ e [ e 3.600 .7,500 05/06/2019. | 02/01/2025.
524660 AY 3 |LEGGETT & PLATTINC.... ..990,450 |...102.579 .1,000,000 992,121 847 .....3.500 4,472 01/09/2018. | 11/15/2027.
55279H AQ 3 | MANUF& TRADERS TRUST CO......cocoiiiiiiiiinriniissicsiesisseississiissiinnes | covis ..999,660 |...105.822 1,000,000 999,703 30 [ e | e [ 3.400 2,656 08/14/2017. | 08/17/2027.
571748 AU 6 | MARSH & MCLENNAN COS INC.......ccormiririeririeimerieiienierssssesssesessssnsenes | voreees ..996,060 |...105.869 .1,000,000 998,283 399 | o | v | e 4.050 .8,550 09/24/2013. | 10/15/2023.
571903 AY 9 |MARRIOTT INTERNATIONAL SERIES X. . . ..496,405 |...107.789 500,000 496,908 305 ......4.000 4,222 04/03/2018. | 04/15/2028.
571903 BB 8 |MARRIOTT INTERNATIONAL SERIES AA........cooovirmimininerernnineesnsninnenns | veriene | oo | ervneerensd [ s 2FE 548,240 |..112.387 | .................618,129 | ....... 550,000 548,390 161 [ e e [ 4.650 2,131 11/13/2018. | 12/01/2028.
573284 AQ 9 |MARTIN MARIETTA MATERIALS INC.......cccovvviirimrrernenerersnneerensesseenens | veveene | oo | eveneerens | s 2FE .997,980 |(...103.284 | ..............1,032,839 | .............. 1,000,000 998,426 181 | oo [ e [ e 3.450 05/17/2017. | 06/01/2027.
573284 AT 3 |MARTIN MARIETTAMATERIAL......cocovtiiiimrieiieineiienseesiseesieeissessssisssinns | soveees A e 2FE| .. .492,487 (..103.989 | .................545,940 | ....... 525,000 | ... 497,251 2,870 | covereeiineinens [ e [ e 3.500 v 18,375 | 04/24/2018. | 12/15/2027.
579780 AN 7 |MCCORMICK & CO INC.......ovvurrriiriirierierisiessiisenieniesesssssssssessessssssens. | ceveees | o | veverienes (A 2FE| v 1,494,825 |..104.115 | .cocccrnenee 1,561,721 | oo 1,500,000 | ...covvveeee 1,495,868 462 [ oo [ e [ 3400 |.....3.441 [FA....| ... 19,267 | ... 51,000 |08/09/2017. | 08/15/2027.
582839 AH 9 | MEAD JOHNSON NUTRITION C....coovvvvrrirrinerreriereineesseessesssnsesssseesssssssnens. | eevneee | o [ eoverinene | e 1FE| .. ..999,580 |...109.388 ..1,093,879 1,000,000 999,703 38 | e [ s [ e 4.125 41,250 | 10/29/2015. | 11/15/2025.
59156R  BQ 0 [METLIFE INC...coovviiriirinirircrienisrississiienieniseesssssssssessessssssssnssssssnssnenens | eovnene | oo [ eevererere | vevens 1FE| .. ..999,920 |...107.232 | ... .1,072,316 1,000,000 999,918 8 | e [ e [ 3.600 crernnr.36,000 | 11/09/2015. | 11/13/2025.
59217G  DC 0 |MET LIFE GLOB FUNDING | SERIES 144A.........cccovcumermerrerieeenennseesernenins | oveees | oo | vevernreiene | eevne 1FE| coovir 1,227,828 |...104.602 | ......ccoooue. 1,255,225 | ...ccovvvane 1,200,000 | ..ocoovrenne 1,226,780 (1,048) [ ..o | e | s 3.050 |.....2.780 [JD..oocs | v 1,423 | i 18,300 |07/24/2019. | 06/17/2029.
610202 BR 3 | MONONGAHELA POWER CO SERIES 144A.........cccocomivimmnerinnncrnrnennniens | vevenne | oo | ervveerens [ s 1FE| .. 999,580 |...104.017 ..1,040,166 1,000,000 999,646 38 | s [ s [ 3.550 .35,500 | 05/09/2017. | 05/15/2027.
63946B AE 0 [NBC UNIVERSAL MEDIALLC.......ccosirimrrmerierieerceiernneriensesesseesssssssnnenins | vevenee | oo | eevernenn T [ s 1FE]| .. ..1,127,063 |...103.107 | .... ..1,031,066 1,000,000 | ..cccovvreeee 1,020,343 [ ..o | e (15,818) [ 1ovverrercererins [ crvrerrneereriiniens [ e 4.375 ceerenn 43,750 | 08/31/2012. | 04/01/2021.
64952W CX 9 |NEW YORK LIFE GLOBAL FDG SERIES 144A..........ccoooomrimerneineinneisernennes | eovenee | [ everrenns | oeeens 1FE| oo 496,025 {...103.807 | ..cccovvvvnnvnn. 519,033 | oo 500,000 496,714 355 [ i [ e [ e 3.000 |.....3.093 [ | v 7,125 | e 15,000 |01/03/2018. | 01/10/2028.
65473Q BE 2 |NISOURCE FINANCE CORP........cccoerniirirmrineinnineieninsisensssssissnssssssssssssenensene | vervene | oo | eevveenennsd [ s 2FE 978,810 |...104.923 ..1,049,225 .1,000,000 | . 982,473 2,024 | oo | s | s 3.490 .34,900 | 02/27/2018. | 05/15/2027.
655664 AP 5 |NORDSTROM INC A e 2FE| .. ..2,254,498 |...102.587 | .... ..2,051,730 | ..... .2,000,000 | ...oovrenee 2,048,115 | covooerererneeenns | e (30,332) [ .oovvvrereercrins [ e [ e 4.000 . , cier.80,000 | 08/31/2012. | 10/15/2021.
666807 BG 6 |NORTHROP GRUMMAN CORP.........ccecvtiirrmriririeieisrineiessssissienssssssssssssennnes | veveens | o0 | eereveenns 1] 2FE | cie 1,989,240 |...103.943 | .............. 2,078,862 | ...oovvenen 2,000,000 | ...ccornnnne 1,995,802 1,076 | oo v | v 3.250 |...... 3312 |FA | e 27,083 | ... 65,000 |05/28/2013. | 08/01/2023.
670346 AP 0 |NUCOR CORP.......cooirmrinirierierireesssiseriesiesssssessssssssssesssessssesssssssssessns | eonneee | o | voverenere | e 1FE| .. 499,260 |...108.451 | .................542,253 | ....... 500,000 499,346 B3 | oo [ s [ s 3.950 |...... 3.968 | MN...... 13,292 .19,750 | 04/23/2018. | 05/01/2028.
67103H AD 9 |O'REILLY AUTOMOTIVE INC.....oootiiurireiimeireiieiieeisesiseisseesssssssssessssessssssss | seinees A e 2FE| .. ..1,976,350 |...104.531 | .............2,090,616 | ....ccooonnes 2,000,000 | ..oovvornee. 1,990,436 2,516 | oo [ e [ e 3.850 |...... 3.999 |JD....... 3,422 | .........77,000 |10/09/2013. | 06/15/2023.
674599 CC 7 |OCCIDENTAL PETROLEUM COR.......ovvvmirieririiriinninerieressessnissssenienenee | covnees | | veverirenes (A 2FE| v 2,142,165 |..101.652 | ..............2,033,032 | ...cccooueen. 2,000,000 2,031,383 | oo | i (16,222) [ ..o [ v [ e 3125 |...... 2.265 |FA.......| coovrenee 23,611 | oo 62,500 |08/31/2012. | 02/15/2022.
68217F  AA 0 [ OMNICOM GROUP INC.......cconmrimerierinrirenienissensersssssssnsessssessssssesssssnsssnes | sevnne | oo | eevenernnn T [ s 2FE ..999,070 |...105.139 | ....cc......1,051,389 | oo 1,000,000 999,345 TG 1 STUURURRPINORN DU DO 3.600 |...... 3.611 |AO...... .7,600 .36,000 | 03/28/2016. | 04/15/2026.
68389X BN 4 [ORACLE CORP.......vuiriiiiieiseis et esssssssssessssssnnns | coeres A 1FE ..501,420 {..105.725 | .................528,626 | ....... 500,000 501,130 (134) [ v e [ s 3.250 |...... 3.215 |MN...... 2,076 | ..........16,250 | 11/10/2017. | 11/15/2027.
69349L  AQ 1 |PNC BANKNA.....cooiiiieeteieisesee et ssssssnsenienes | seeees 2| ... 1FE 999,710 {...108.689 | ..............1,086,893 | .............. 1,000,000 999,797 23 | s [ s [ e 4.200 |...... 4.203 |MN......| woverrrens 7,000 | .ovrrnne 42,000 |10/21/2013. | 11/01/2025.
69349L  AS 7 |PNC BANKNA SERIES BKNT......ccooovviriiiiniiniicciienissiinsisniscsisnisssinnis [ eoveees | oo | onniennins | e IFE | rii01...995,830 | ... 99.406 | .................994,060 | ............. 1,000,000 995,878 A8 | oo | e | e 2.700 |...... 2.748 |AO...... 5,175 10/17/2019. | 10/22/2029.
693506 BP 1 |PPG INDUSTRIES INC......ccoreverieriiiiierieriesieeissiesesiessesesessssisssssensenss. | soenes ..107.889 | ...ccc0er... 269,722 | ... 250,000 | ... 249,692 30 | o [ s [ s 3.750 |...... 3.767 |MS...... 2,760 02/22/2018. | 03/15/2028.
69352P AL 7 |PPL CAPITAL FUNDING INC.......oeveiririrrineererissisneesessseessesssssssessesssssenns | eeenns ...101.786 2,500,000 | ..ovvvnneen 2,421,345 | oo [ e 10,032 | oveoeeeieriens [ e [ 3.100 |...... 3.657 |MN...... .9,903 169,750 | 05/16/2019. | 05/15/2026.
695156 AQ 2 |PACKAGING CORP OF AMERICA.... ...107.583 .1,000,000 998,794 269 w4500 145,000 | 10/15/2013. | 11/01/2023.
70213H AB 4 |PARTNERS HEALTHCARE SYSTEM... P ...102.258 1,000,000 | ......ccoeen. 1,009,168 (5,902) [ covovvurveerrerins | v | s 3.443 .34,430 | 08/31/2012. | 07/01/2021.
708696 BY 4 |PENNSYLVANIA ELECTRIC CO SERIES 144A.........coocovmiivinrrnnercsinireinnes | e 102,381 | 1,023,812 | e 1,000,000 998,825 120 3.250 .32,500 | 09/05/2017. | 03/15/2028.
709599 AZ 7 |PENSKE TRUCK LEASING/PTL SERIES 144A ...105.756 500,000 498,489 253 .r.3.950 .19,750 | 03/05/2018. | 03/10/2025.
709599 BC 7 |PENSKE TRUCK LEASING/PTL SERIES 144A..........cccoveiirnnirerrereneeseenns [ s ..105.524 | .............. 1,160,762 | ...ccconneen. 1,100,000 | ..cooovvvenee 1,129,365 [CHVLCTAT SRR NV IOV 4.125 .22,688 | 05/06/2019. | 08/01/2023.
723787 AM 9 |PIONEER NATURAL RESOURCES CO.......ccovumiiiiiierinisessieisnssssssssssenes | seveees ..109.694 | .............2,193,886 | .......ccc.... 2,000,000 | ...ovvrnne 1,879,441 | oo | e 16,333 | oo | e | e 4.450 .89,000 | 02/03/2016. | 01/15/2026.
74251V AR 3 |PRINCIPAL FINANCIAL GRP.... ...108.746 500,000 498,103 93 N (1] 05/07/2019. | 05/15/2029.
74256L AU 3 |PRINCIPAL LFE GLB FND Il SERIES 144A..........coovvirririirnecinnseiensiines | e 102,642 | .iiin2,052,830 | o 2,000,000 | ...ovonnne 1,995,845 [51: X [UPURPORRRORIRPU IOPOPOPSOORTORRIPRIRPORS BUPPORE 3.000 05/20/2016. | 04/18/2026.
744542  AB 7 | PUBLIC SERVICE CO OF NEW MEX........csivirieemirinnrineeieniseeseessnsssenienes | woeees ...104.326 1,000,000 999,599 166 5.350 10/06/2011. | 10/01/2021.
745310 AH 5 |PUGET ENERGY INC SERIES WI.... ..103.672 .1,000,000 999,197 128 .3.650 12/24/2015. | 05/15/2025.
74834L BB 5 |QUEST DIAGNOSTICS INC.......cviuiiiieriiienieririiesisssieniesesssssssienssienes | voenes ..100.124 ....600,000 598,428 2.950 12/09/2019. | 06/30/2030.
749685 AV 5 |RPM INTERNATIONAL INC.....ovvmirirririerieiiieieesieseseesssissensessessssessssenns | seenes ...102.808 2,000,000 252 [ e | e [ e 3.750 02/27/2017.| 03/15/2027.
75884R AU 7 |REGENCY CENTERS LP......ocoviiiiiiiiriniiscicccecsenisissessssinsissiiens | covis ...106.460 1,000,000 (1,779) | o v [ s 3.900 01/19/2017.| 11/01/2025.
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75884R AV 5 |REGENCY CENTERS LP.....cooiiiiiiiiriniinsiiesieseessssissssessesssesssssssensnens | sevnes 104519 | e 1,045,186 | ..ooovvvvnnee 1,000,000 994,227 698 [ .o [ e [ e 3.600 |...... 3.693 |FA..cooo| v 15,000 01/24/2017. | 02/01/2027.
75884R  AX 1 |REGENCY CENTERS LP......iviiiiiireiniiiirenieisisiensssseeessssisssesssessnssssensnnes | ovens ..108.278 | ................541,389 | ....... 500,000 499,286 B9 | o [ e [ 4.125 6,073 02/28/2018. | 03/15/2028.
760759 AS 9 |REPUBLIC SERVICES INC... ...105.492 ..1,081,291 .1,025,000 986,797 4,063 0003375 4,420 04/23/2018. | 11/15/2027.
78408  AB 3 | JOHNSON (S.C.) & SON INC 144A........cccosiviiiirrinniiniisciinssissicesissienins [ e ...103.564 ..1,035,640 1,000,000 999,489 91 [ e | e [ s 3.350 09/30/2014. | 09/30/2024.
78516F  AA 7 | SABAL TRAIL TRANS SERIES 144A.........ccoviriririieirinirnerieseseesenissines | ceveens ...108.433 ..1,084,332 1,000,000 4.246 04/26/2018. | 05/01/2028.
808513 AD 7 |CHARLES SCHWAB CORP/THE ...101.347 .1,013,473 .1,000,000 4.450 08/31/2012. | 07/22/2020.
808513 AG 0 |CHARLES SCHWAB CORP/THE........cooimiiiiiieieriniineiessssisssessssissssssesssnses | sevenes ...103.140 ..1,031,402 1,000,000 . 3.225 01/15/2013. | 09/01/2022.
808513 AM 7 | CHARLES SCHWAB CORP/THE........ccosivtreimeemerieerieesenisseessenisssssssssensssens | weveees ...105.535 ..1,055,345 1,000,000 997,515 | oo | 395 [ s [ [ 3.450 11/09/2015. | 02/13/2026.
808513  BA 2 | CHARLES SCHWAB CORP........ootvririrreineiisieissiiesssssisseisssssssssessssssssens | soveees A e 1FE]| .. ..1,494,795 |..105.507 | .... ..1,582,599 1,500,000 | ..cooovvvenee 1,495,032 3.250 05/20/2019. | 05/22/2029.
824348 AW 6 | THE SHERWIN-WILLIAMS CO......covvrmirieririiiiirinerienieresseississsisenissennnns. | eevneee | | vverienes (A 2FE | o 996,370 |...105.424 | .............. 1,054,244 | .......c...e. 1,000,000 997,190 | oo | 328 | s [ [ 3.450 05/02/2017. | 06/01/2027.
824348  BF 2 | SHERWIN-WILLIAMS COMPANY........cooimrrrmrrrmmrneerserssnsnsesnensnsessenssssnsenee | eonneen | o [ eoverinenes | e 2FE ...1,027,858 |...106.876 ..1,068,759 1,000,000 | ..coovvrenne 1,020,519 (3,138) [ coveereeerrerins | e | s 3.950 08/07/2017. | 01/15/2026.
828807 CW 5 | SIMON PROPERTY GROUP LP.......ccvtiiiririieiciiieninerieseeesenisssisseninens | vovenes A e 1FE| .. 994,010 {...104.630 | .... ..1,046,297 1,000,000 996,139 BBB | oo | cerererieninneienin | s 3.300 01/08/2016. | 01/15/2026.
828807 DC 8 | SIMON PROPERTY GROUP LP.......cooomirurirrerenirrieerieriesesneesssessesssssssnennse. | eevnees | | wevereenes (. {1 =5 496,920 {...105.570 | ....coevernvne 527,850 | ....... 500,000 497,613 276 | covoeeeereerreiienns | v | e 3.375 16,875 | 05/22/2017.| 06/15/2027.
832696 AR 9 | JM SMUCKER CO.......ccooiriiiieiinriiininiisnisnisiiesississssisssisssssessssssesssesssons | eovnnes | o [ eeverenen | s 2FE 960,340 |...104.299 ..1,042,988 1,000,000 966,702 3511 [ e [ 3.375 .33,750 | 02/28/2018. | 12/15/2027.
84756N  AF 6 | SPECTRA ENERGY PARTNERS........cccocotviirirerierieriieisessenieniesesseessssenes | cevees A e 2FE| .. ..1,796,680 |...104.451 | .... ..2,089,024 | ..... .2,000,000 | .oovvreneee 1,872,605 20,989 | oo | e | e 3.500 .72,000 | 02/10/2016. | 03/15/2025.
84756N  AH 2 | SPECTRA ENERGY PARTNERS........coccostimiiiriineiienieeineissssississessesssssesenns | conene | o [ eveveenes 1 2FE | i 968,290 |...103.476 | ....ccccoouue. 1,034,761 | oo 1,000,000 976,733 2,951 | oo [ e [ e 3.375 34,750 |01/10/2017. | 10/15/2026.
84857L  AA 9 |SPIRE INC.....coiiriiiiieineeierseiesesieissssisnssssesssssssssenssssssssesssesssssssensenss | neneene | oo | evvsenennsd [ oeies 2FE]| .. ...2,000,000 |...102.478 ..2,049,550 2,000,000 2,000,000 | .voerveerieririinns [ e [ | | oo 3.543 .70,860 | 02/22/2017.| 02/27/2024.
854502 AC 5 | STANLEY BLACK & DECKER L......ccvouiiuiririrrirneerseiseisesieseseesssissssessenes | weeees A e 1FE]| .. ...1,042,400 |...102.157 | .... ..1,021,571 1,000,000 | ..ccoovvrenne 1,008,721 (5,030) [ .oooernrererrerins | cerrrrirnerierineens | s 3.400 .34,000 | 08/31/2012. | 12/01/2021.
863667 AH 4 | STRYKER CORP.......coeiiirriiriiisiiernsiseesisisesssiensnsssiessssssssessssssssessenss | neveens | o0 | eereveenns 1 e 1FE| oo 994,270 {...105.206 | ......co0oee 1,052,055 | ...ooovrrnnes 1,000,000 996,347 515728 UUUNORINI IPORRIRTORRIRPORS BRIt 3.375 33,750 | 01/14/2016. | 11/01/2025.
863667 AQ 4 |STRYKER CORP.......ccocoviviiriririeiriinsrieriesiseesssssssssesiessssesssssssessesssesssens | connees | o | severenenes (A 2FE | o 499,790 |...107.365 | .................536,825 | ....... 500,000 499,804 18 | s [ e [ e 3.650 .18,250 | 02/26/2018. | 03/07/2028.
86787E AN 7 [ SUNTRUST BANK ..ottt sissessssssnsesias | coenes 2| 1FE 903,410 {...101.450 | .............1,014,500 | .............. 1,000,000 962,560 | ...coocverreirerniiiees | e 10,303 | oo | e | e 2.750 .27,500 | 08/16/2013. | 05/01/2023.
86787G  AJ 1 | TRUIST BANK.....oiiiiiiieiinieieririiienissiesi s ssssessssssssesessenes | voenes 2| 1FE 994,940 |...103.958 | ......ccoouue. 1,039,583 | ..coovvrvenee 1,000,000 996,557 AT3 [ s [ e [ 3.300 33,000 |05/11/2016. | 05/15/2026.
867914  BS 1 | SUNTRUST BANKS INC......cccovvrimirririeierissrneeneniseesssnssssssessesssssesssssessss | eonnees | o | eoverenene | v 1FE]| .. 499,360 |...108.174 ....500,000 | ... 499,478 83 | e [ s [ e 4.000 04/24/2018. | 05/01/2025.
871829 BC 0 |SYSCO CORPORATION......oririitririirernistisesisisesesssisssessssssssssssesssssssssensns | sevenes A 2FE| .. ...3,859,720 |...105.372 | ... 4,214,888 | ..... 4,000,000 | ..oooerrne 3,885,449 | ..ovvverveiriiies | e 15,076 | oo | v | e 3.300 04/24/2018. | 07/15/2026.
87305Q CE 9 |TTX CO SERIES 144A..........oovvieiriieierisirneeieeissessssessssssssesssssssssssssssssnes. | onenen | oo | vevesseenns (. TFE| oo 499,995 |...105.481 | ...ccvvvvrenne 527,405 | ....... 500,000 499,973 | .o | e | e | s | 4.125 09/19/2013. | 10/01/2023.
882587 AZ 1 |TEXAS- NEW MEXICO PR SERIES 144A........cooviiiriiiinieinerernesensieins | e ...142.463 .1,424,628 1,000,000 ...1,285,859 (6,510) [ oo | e | e 6.950 04/03/2013. | 04/01/2043.
883203 BW 0 | TEXTRON INC....cooiiiiriririrriiiiiesiiesiesiesesseissssisesiessessssessssssssessessessssnies. | seenes ...106.754 ..1,281,052 1,200,000 | .. ..1,284,737 (B91) | evereerrrirriiens [ e [ e 4.000 12/10/2019. | 03/15/2026.
883203  BX 8 | TEXTRON INC.....cooiiiiermrireirerineiieniesieeisesssssse st ssesssessssssns. | seeees ...104.554 .1,000,000 | ..ccocvenee 1,004,273 (531) | cevereererrneinnens [ eveeremineisenienes [ e 3.650 07/05/2017.| 03/15/2027.
883203 BY 6 |TEXTRONINC... . ..102.754 300,000 274,798 2,487 0003375 .10,125 | 11/08/2018. | 03/01/2028.
883556 BR 2 | THERMO FISHER SCIENTIFIC INC.......ocvvuurireirineenerieesiserieeisssesesinenens | eeeees ...102.810 .1,000,000 958,197 5,394 | oo [ e [ 2.950 .29,500 | 03/08/2017. | 09/19/2026.
883556 BX 9 | THERMO FISHER SCIENTIFIC......oiiviiiiieriiiiieriiseesiersssssiessssssesssssnens | ceveees ...104.464 1,000,000 994,149 663 3.200 .32,000 | 08/10/2017. | 08/15/2027.
89233P 5F 9 [TOYOTA MOTOR CREDIT CORP. 2,179,444 |...102.496 .2,000,000 | ... 2,036,708 (20,894) err.3.400 .68,000 | 08/31/2012. | 09/15/2021.
902494  BC 6 | TYSON FOODS INC......otiiuiimmrirerireereriseisessessseessesssseissssssssssssesssssisssssnes | seeees . ..2,012,250 |...106.060 .2,000,000 | .ooorvene 2,009,443 (1,153) [ cooeererenerinenins | e | e 3.550 .71,000 | 06/28/2017. | 06/02/2027.
911312 BM 7 |UNITED PARCEL SERVICE..........cccosvriimrnrrnrneiennenerisnssrssssssssnenssssnees | veveens | oo | everinenes] [t TFE ] e 497,820 |...104.982 500,000 498,219 196 | oo [ e [ s 3.050 .15,250 | 11/09/2017. | 11/15/2027.
91159H HS 2 |US BANCORP SERIES MTN. SD.. 149,594 |...112.169 150,000 | ... 149,645 35 ......3.900 04/24/2018. | 04/26/2028.
91159H HS 2 | US BANCORP SERIES MTN......ccoiiiiiieriniiniirerisiseesiessessssenssssesessssisssens | evenes 1,720,325 |...112.169 1,725,000 | ..ocovveneee 1,720,914 400 [ [ e [ 3.900 04/24/2018. | 04/26/2028.
91159H  HW 3 [US BANCORP.......ceviriertiiiierieniesieesseissesie s ssessssessenssssnsns | sevees 499,955 |...102.339 500,000 499,949 (6) 3.000 07/2412019. | 07/30/2029.
918204 AV 0 |VF CORP.... . ..2,075,791 |...102.248 .2,000,000 ...2,013,802 (9,164) .....3.500 08/31/2012. | 09/01/2021.
92343V EN 0 | VERIZON COMMUNICATIONS........cccovirmririrnmieirerinsiseessssisssssssessssssessensssssees | wovenns 198,040 |...105.712 ...199,000 | . 198,279 126 | oo [ [ 3.376 01/19/2018. | 02/15/2025.
92343V EU 4 |VERIZON COMMUNICATIONS SERIES Wl......cooiermrireerneeneriereneesenessnines | ceeenns 1,306,456 |...111.322 1,308,000 | ......cceeeee 1,306,523 B7 | ceveereneereeiinens | e | e 4.016 09/10/2019. | 12/03/2029.




Annual Statement for the year 2019 of the Loyal American Life Insurance Company

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

G'olLd

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
92553P  AJ 1 [VIACOM INC....osvvrniimeiniierieeieeississenssssiessesssssissssssssessessssessssssssssesses | onene | oo | vevesneenns 1 2FE| s 2,172,158 |...103.438 | ....c.cceon. 2,068,764 | ........cc... 2,000,000 | ..ovrerneen 2,040,042 | oo | e (19,856) [ ..vvvveverncercrins [ errerrneerneriseines [ vevnns 3.875 |...... 2.815 | Do | v 3,444 | 77,500 |08/31/2012. | 12/15/2021.
927804 FZ 2 |VIRGINIA ELEC & POWER CO SERIES A......ocovivverrierneienrernsissersnssensnnenns | veviene | oo | evvneerensd [ s 1FE ..498,840 |...108.060 | .................540,301 | ....... 500,000 498,996 99 | i [ s [ 3.800 .19,000 | 03/20/2018. | 04/01/2028.
931427 AQ 1 |WALGREENS BOOTS ALLIANCE ...101.485 ..1,014,849 .1,000,000 996,554 468 13450 .34,500 | 07/05/2017. | 06/01/2026.
96145D AD 7 |WRKCO INC ...102.195 ..2,043,904 2,000,000 | ...ccooouee. 2,001,462 (183) [ v | cerrvereriseireeenines [ s 3.375 67,500 | 02/15/2019. | 09/15/2027.
96145D AH 8 |WRKCOINC ...106.402 532,012 | ....... 500,000 499,248 B4 | oo [ s [ e 4.000 .20,000 | 02/15/2019. | 03/15/2028.
962166 BX 1 |WEYERHAEUSER CO..... ...108.383 ....800,000 795,906 210 ......4.000 02/21/2019. | 11/15/2029.
98419M AB 6 |XYLEMINC .. 104.758 | ............3,142,746 | ..... .3,000,000 | .ovorcrrnes 3,056,078 | .oovvuverervrieirenins | v (B0,766) [ ..ovvoerervrererens | eevrrererrneerernneee [ s 4.875 08/31/2012. | 10/01/2021.
98956P  AF 9 |ZIMMER BIOMET HOLDINGS, INC........ccomivirimremerinsrierieninsessesssesssessenens | seveens ...105.123 1,500,000 | ..coovrenne 1,494,873 941 [ e [ e [ e 3.550 05/07/2019. | 04/01/2025.
98978V AL 7 |ZOETIS INC.....oiiiiiiiiiinisissiesi s | ereees ..102.248 1,000,000 995,548 L5100 UUURPORRORIRPUR IPOPOPRORTORPIPRIRPORS BUPPOOE 3.000 09/05/2017. | 09/12/2027.
124900 AB 7 |CCL INDUSTRIES INC SERIES 144A..........coooimivimmrnnrnnienrinerrerrssesseesniones | eovieee | oo [eorneveenT | cni2FE | ii..995,070 | ... 98.511 | v 985,107 | i 1,000,000 996,480 454 | s [ e [ 3.250 09/15/2016. | 10/01/2026.
67077M  AD 0 | NUTRIEN LTD...couiiuiiiiirriieeieisseisenses et ssssssesssesssesssssssssssssssssssesens | soeees ...101.789 ..1,017,892 1,000,000 958,712 6,958 | ovvrrereirnninens [ e [ e 3.000 03/23/2018. | 04/01/2025.
87971M  BD 4 | TELUS CORPORATION.......cvuuiriiieirienirrisieissiesrienieseseessssessssesiesesenses | woenes A e 2FE| .. ..1,983,780 |...100.067 | .... ..2,001,346 | ..... .2,000,000 | ...ovvvenee 1,988,325 1451 | e | e | e 2.800 09/14/2016. | 02/16/2027.
884903 BK 0 | THOMSON REUTERS CORP.......covvvurirreicririnineriessnsssenssssesssnsssssssnsensnne. | wevnees | | wevereenes 1 2FE| v 2,172,379 |..103.375 | ..covvorn. 2,067,504 | ...coovnven. 2,000,000 2,032,309 | oo | e (20,833) [ .ovverrercererins [ ervrerreeeneninnines [ e 3.950 |.....2.840 [MS......| ..........19,969 | .......... 79,000 |08/31/2012. | 09/30/2021.
89352H AT 6 | TRANSCANADA PIPELINES LTD.....cooveerierirriierinniseeeniseissnsiserssssesensnsenns [ ovene | | vevevereen | e 2FE 995,810 |...111.743 1,117,431 1,000,000 997,190 K151 T SOOI IVRPORTORPRRRIOR) IV 4.875 48,750 | 01/22/2016. | 01/15/2026.
92849T  AJ 7 |VITERRAINC SERIES 144A.........cocomiimriiriirinerneiiseriesiesesssessssssssiesienens | ooveons . A e 2FE| .. ..1,105,025 |...101.750 | ... ..1,017,500 1,000,000 | ..cccovvreeee 1,008,982 [ ...oouveericrirerins | v (14,955) [ ..o [ e [ e 5.950 .59,500 | 08/31/2012. | 08/01/2020.
05523R  AB 3 | BAE SYSTEMS PLC......couiiimiiriiineineiieiiiesssesiss e ssssssesssenssssisssssssssssssnnes | seinees (o] I 1 2FE| s 2,161,911 |...104.300 | ..cccoonneen. 2,086,004 | .............. 2,000,000 | ..ooorornee. 2,035,880 | ..oocvererirerinrieins [ s (19,237) [ oocvvrereeeerneeinns [ e [ e 4.750 |......3.695 |AO...... | oo 21,111 | e, 95,000 |08/31/2012. | 10/11/2021.
067316 AD 1 |BACARDILTD SERIES 144A.......cccoiiiiiiiniiiinisiserississesessssisssssssssssssssssssanes | avvenes Clii 1] 2FE| i 959,100 |..... 98.246 982,460 1,000,000 967,764 4,348 | .o i | 2.750 |.....3.302 [JJooos | 012,681 | i 27,500 | 12/20/2017. | 07/15/2026.
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUET ODIGALIONS. ... .vvurrerreriressissersssii e 233,403,729 XXX ..243,198,169 .232,193,000 | ......... 231,772,520 | oo 0] (149,673) 0 0 XXX | XXX | XXX | ....2,164,029 | ... 7,841,480 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
31331F AX_ 9 ‘ FEDEX CORP 1998 PASS TSTETC.......c....... | ....... I | ........... 4[ ...... 2FE| i 804,286 |...102.707 716,822 (13,584) [ oovvererernieninons | e | e 6.720 |...... 4.268 | JJ....... 44,613 | 08/31/2012. | 07/15/2023.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUNtES................cccevevrviiriveeeeiiiceeeceeeeeeveeaes 804,286 XXX ...663,885 | ................ 716,822 | .ccoovrrernn 0. (13,584) 0 0 XXX XXX XXX 44,613 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ...t enes 234,208,015 XXX | s 243,880,026 | .......... 232,856,885 | ......... 232,489,342 | ..o, 0] (163,257) 0 0 XXX XXX XXX | ... 2,184,601 | ... 7,886,093 XXX XXX
Totals
7699999.  Total - ISSUET ODGATIONS. ...ttt sttt snsenstns | crssinas 240,811,515 XXX 250,545,531 239,301,000 | ......... 238,945,087 | .o 0| (186,821) 0 0 XXX XXX XXX | ... 2,227,945 | ... 8,071,670 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMES. ........cviwrrrniririisisssiisssrssnnes 804,286 XXX | 681,857 [ .o 663,885 | ..oooovrien: 716,822 | oo, (V)] (13,584) 0 0 XXX XXX XXX | s 20,572 | oo 44,613 XXX XXX
8399999,  Grand Total - BONGS............ccouuuiiiiiiiiiiiiiiici e | i 241,615,801 XXX | 251,227,388 | .......... 239,964,885 | ....... 239,661,909 | ..covvvrrvrriinene 0 (200,405) 0 0 XXX XXX XXX | ... 2,248,517 | ... 8,116,283 XXX XXX
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Annual Statement for the year 2019 of the Loyal American Life Insurance Company

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

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

NONE




Annual Statement for the year 2019 of the Loyal American Life Insurance Company
SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
Current Year's

F Rate per Unrealized Other-Than-

or Share Used to Nonadmitted Valuation Temporary Total Change in Total Foreign

ei|  Number of Book/Adjusted Obtain Fair Declared but | Amount Received| Declared but Increase Impairment BJ/AC.V. Exchange Change Date NAIC
CUSIP Identification Description Code |gn Shares Carrying Value Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | Designation
Common Stocks - Parent, Subsidiaries and Affiliates Other

02931# 10 6 [AMERICAN RETIREMENT LIFE INS CO.. | |,.,..250,000.000 68,726,671 252.300 249,875,879 | ..o | o | | (24,348,261) (24,348,261) | .... 06/08/2005.

9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other. 68,726,671 XXX e 249,875,879 | i 0 .. 0 0| .o (24,348,261) (24,348,261) | .... XXX
9899999. Total Common and Preferred Stock..........c..vvviverniirernrineirerinins 68,726,671 XXX | s 68,726,671 | ............ 249,875,879 | ..ovovveervrireinnnd (VN 0 0 [ (24,348,261) | vvovvvvrreierieinns 0 | e (24,348,261) | ...vovvrvrricirrinns 0 XXX

cl3



Annual Statement for the year 2019 of the Loyal American Life Insurance Company

SCHEDULE D - PART 3

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

€3

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - Industrial and Mi:

00206R  HL 9 |AT&TINC 4.000% 01/15/22.......cvvmrveiirrirnrsriersrissererissinns 05/15/2019........ Taxable EXCRANGE.......c..ciiiiicii b 1,029,200 | ..o 1,000,000 | oo 15,556
025816 CC 1 |AMERICAN EXPRESS CO 3.400% 02/22/24.. 02/19/2019........ Credit Suisse Securities.... 998,860 .1,000,000

025816  CF 4 | AMERICAN EXPRESS CO  3.125% 05/20/26.. 05/15/2019........ BARCLAYS BANK PLC 498,660 ....500,000
03040W AU 9 | AMERICAN WATER CAPITAL C.....oovueiireineireieissieeisiesseiesesissesesiesnenes 05/06/2019........ J.P. MORGAN SECURITIES INC. 3,392,486 ....3,400,000

03522A  AG 5 |ANHEUSER-BUSCH CO/INBEV. 05/10/2019........ Tax Free Exchange . 946,030 1,000,000 | ..o 10,038
05351W  AB 9 |AVANGRID INC  3.800% 06/01/29.........ccovvrvrrnririrrrinrinns 05/14/2019........ MITSUBISHI UFJ SECURITIE.........coniiirieinnieisiissireninines 1,398,012 | oo 1,400,000

05531F  BH 5 |BB&T CORPORATION SERIES MTN.... 07/23/2019........ MOrgan StaNIEY..........covveerririieeereee s 999,160 ....1,000,000

081437 AP 0 |BEMIS COMPANY INC SERIES 144A... 05/21/2019........ Tax Free EXChange.........cvvuevrivieniiireiseieresineins 1,983,993 2,000,000

101137 AS 6 |BOSTON SCIENTIFIC CORP.... 05/10/2019........ CITIGROUP GLOBAL MARKETS........couiiiiriiiieiinsieiesisisssesse s essesesssns 515,190 +.500,000 [ .o 4,056
101137 AX 5 |BOSTON SCIENTIFIC CORP.... 02/21/2019........ BARCLAYS BANK PLC.........couiriieiiniireriniiciesiseressssiesiesiscene 921,892 ....925,000

110122 BP 2 | BRISTOL-MYERS SQUIBB CO SERIES 144A............cccccommuriiiniiniiesieeesessssisssiesissssesisesens 11/20/2019........ Taxable EXChANGE........c.cvriiiiiiicis e 1,057,594 | oo 1,000,000 479
110122 CB 2 |BRISTOL-MYERS SQUIBB CO SERIES 144A ST 05/07/2019........ Morgan Stanley. 991,750 ....1,000,000

120568  AX 8 | BUNGE LTD FINANCE CORP........ccocovuririiieiriieriseiereriseieniniees 12/10/2019........ Morgan Stanley. 1,293,318 1,300,000 | oo 13,731
254687  CZ 7 |WALT DISNEY COMPANY/THE SERIES Wi........cccovviirnrininnas 11/22/2019........ Tax Free Exchange 1,023,761 6,886
254700  BF 5 | DISCOVERY COMMUNICATIONS........ovuueiiriririniiiireeiniiseisesiseiesisseesissisesesssssssseseesssssssssessesinse | sevsssnssnnens 05/16/2019........ BARCLAYS BANK PLC. 698,810

256746 AH 1 |DOLLAR TREEINC 4.200% 05/15/28 05/07/2019........ BNP PARIBAS 505,870

260543 CX 9 |DOW CHEMICAL CO/THE SERIES WI .| 11/18/2019. Tax Free Exchange... 499,800

29379V BV 4 |ENTERPRISE PRODUCTS OPER....... 07/23/12019........ WELLS FARGO BANK N A ..ottt sss 601,254

459200 JZ 5 [IBM CORP 3.300% 05/15/26. 05/08/2019........ J.P. MORGAN SECURITIES INC........ccovviireiniieinineirerenierieninnenes 1,896,466

501044 DE 8 |KROGER CO 2.650% 10/15/26... 05/08/2019........ CITIGROUP GLOBAL MARKETS........couiuiiuiiiiieiiisiseeesississsesie i 465,785

50540R  AQ 5 |LABORATORY CORP OF AMERICA HOL........cccotmimriirierirrirtiisiissiiesienisssessssssssessssesssesesee | soessseseseeens 05/06/2019........ BARCLAYS BANK PLC........ovviririiieiinsrieririsseiessenesienes 503,590

59217G  DC 0 |MET LIFE GLOB FUNDING | SERIES 144A 07/24/2019. CITIGROUP GLOBAL MARKETS 1,227,828

69349L  AS 7 |PNC BANK NA SERIES BKNT. 10/17/2019........ CITIGROUP GLOBAL MARKETS 995,830

69352P AL 7 | PPL CAPITAL FUNDING INC......c.covoivrreinrireierieriresesiseesesieseesenenenes 05/16/2019........ JEFFERIES & COMPANY ..ottt 485,040

709599  BC 7 |PENSKE TRUCK LEASING/PTL SERIES 144A 05/06/2019........ BANK OF AMERICA.... 1,134,452

74251V AR 3 |PRINCIPAL FINANCIAL GRP 05/07/2019........ CITIGROUP GLOBAL MARKETS........coouiiuiimriiriienisisseisessissssessssesssssssssessesssesessssen 498,010

74834L BB 5 |QUEST DIAGNOSTICS INC  2.950% 06/30/30. 12/09/2019 J.P. MORGAN SECURITIES INC. 598,428

808513 BA 2 |CHARLES SCHWAB CORP 3.250% 05/22/29 05/20/2019........ Credit Suisse Securities................... 1,494,795

883203 BW 0 |TEXTRON INC 4.000% 03/15/26 12/10/2019........ CITIGROUP GLOBAL MARKETS.........ccevieireiiierinsiiiesissisesess s sssssessssssssessenessses 1,285,428 .

91159H HW 3 |US BANCORP 3.000% 07/30/29 07/24/12019........ US Bancorp Investments.............ccccovuvevrinriinniins 499,955 ....500,000

92343V EU 4 |VERIZON COMMUNICATIONS SERIES WI 09/10/2019........ Tax Free Exchange... 1,306,456 21,308,000 | e 14,154
961450  AD 7 |WRKCO INC  3.375% 09/15/27......ccvvmerrieirirircenrirereiiniins 02/15/2019........ Tax Free Exchange... 2,001,644

96145D AH 8 |WRKCO INC 4.000% 03/15/28.........ccovrmrermrrmriririnirereninnins 02/15/2019........ Tax Free Exchange.......c.ccoocvecniniecrncnicicirens 499,193

962166 BX 1 |WEYERHAEUSER CO 4.000% 11/15/29. 02/21/2019........ GOLDMAN SACHS & COMPANY.........ccovvenrirerirrraes 795,696

98956P  AF 9 |ZIMMER BIOMET HOLDINGS, INC 05/07/2019........ JEFFERIES & COMPANY ..ottt 501,780

3899999. Total - Bonds - Industrial and Miscellaneous.. 35,546,016

8399997. Total - BONS = Part 3.t 35,546,016 ...35,433,000

8399998. Total - Bonds = SUMMANY HEM fTOM PaM B.........iuriiiiiiiiisisiieie st essssssesess s sss s ess s st st s s see 60 ee1e8see st ee 8881088884801 8 bbbt 4,889,699 | ..oovoiiie 4,808,403

8399999, TOAl = BOMAS. ... veesceieietis ettt ses e8RS 8 88 E R E SR eEE0E £E1eEE oL EeEEeEE SRR E R 40,435,715 | oo 40,241,403

Common Stocks - Parent, Subsidiaries and Affiliates Other

02931# 10 6 |AMERICAN RETIREMENT LIFE INS CO... 03/29/2019........ Capital Contribution 25,000,000 XXX

02931# 10 6 | AMERICAN RETIREMENT LIFE INS CO... . 09/30/2019........ Capital Contribution 5,000,000 XXX

9399999. Total - Common Stocks - Parent, SUDSIAIANES aNT AffIIAEES ONET........ruueruieiieiiieistr ittt ssssrssis | eesesssssssesess s ees et s8££t 30,000,000 XXX | 0
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Annual Statement for the year 2019 of the Loyal American Life Insurance Company

SCHEDULE D - PART 3

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

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
9799997,  Total - COMMON SEOCKS = P 3...........coviectiieieiteieicectetec ettt ettt ettt et saeaetessetetesasaetesessetes  eesesesesssssesassesesesssseesessesetes s sesesesesesesssaesessesesesessssesessesesesassesesesseseeetessesesessese st s sesebsseeee et ssetetssseetassesetebanseeesassseetesanessannntete  avaes 30,000,000 XXX
9799999, TOAl = COMMON SIOCKS...........cuivivriieeteiieieeeiieietetettteeeteietet s et s see et s s eese s eaesesesasessssesetesasasassnssassesasassns  essesssesasesesessseeetesasasess e esetes s e sese e es et et s asees e e e et esassetas e s et et s s s et e s e s e e et s anaetasns e e et s aesetesene et et saesesasanesanssnaes et s s annannansesananasasnnants  anaes 30,000,000 XXX
9899999.  Total - Preferred AN COMMON SEOCKS. ........tuureririsissieersstisesessssrsses st sess s ess st see s eeE s s fe8e0EseE e s oEE£E o E e o0 E SRR E £ E 80 E SR E £ E 8488 E R E L E SRRttt e rees 30,000,000 XXX .0
9999999. Total - Bonds, Preferred and COMMON SHOCKS............cueiuriueierireieiieiieitessieiseisetestesie s sss st s st s ssssessassess  e2sesessessebasssssessessesessessebaes st esses e s s s eeE e b s s e s s RS s e S e s ee s e b s S se S e s eS8 e S Eee s e s 8 eSS et e s a5 s e b e s e s s s s e b s s e s Ao bt s b s s b s b s s bt et s s et en st ebsene et 70,435,715 XXX e 155,372




Annual Statement for the year 2019 of the Loyal American Life Insurance Company

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - Industrial and Miscellaneous
03522A AD 2 |ANHEUSER-BUSCH CO/INBEV SERIES 144A.....| .. | 05/10/2019. | Tax Free Exchange 946,030 | ....... 1,000,000 | .......... 942,603 | oo 943615 | ..... 2414 2814 | oo | e 946,030 | ..o | oo | e 0. 28,288 | 02/01/2026.
05351W AA 1 |AVANGRIDINC ~ 3.150% 12/01/24 .| 11/19/2019. | TD SECURITIES (USA) LLC 515,840 | ......... 500,000 | .......... 499,895 499913 | ... 16 16 499,929 | ooovorvoeeeeeeeens | e 15911 | ....o.e.. 15911 | ....... 15,313 | 12/01/2024.
081437 AJ 4 |BEMISCO 3.100% 09/15/26 .. | 06/21/2019. | Tax Free Exchange..........ccccocooovemvvviuunn | L 1,985,993 | ....... 2,000,000 | ....... 1,980,240 | ...........1,983,125 | ..... 867 867 1,983,993 | oo | e 2,000 | ..ooone. 2,000 | ....... 46,156 | 09/15/2026.
084659 AM 3 |BERKSHIRE HATHAWAY ENERG | 1111912018, | DEUTSCHE BANK CAPITAL..oooovsvscse | ] 527,080 | oo 500,000 | ..o 498,183 | oo 498,276 | ... 148 (T 1 PSP IO 498,423 | oo | 28,657 | oo 28,657 | ... 17,875 | 04/15/2028,
151020 AE 4 |CELGENE CORP 3.950% 10/15/20.. - | 1112012018, | Taxable EXChaNGe.....oovvcvvesvessvensn | 1,019,875 | ....... 1,000,000 | ....... 1,069,860 1,016,827 | oo | e (8,229) ((:1o222) | I 1,008,598 | .oovoovvrierns | v M,277 | o 1,277 | o 43,340 | 10/15/2020.
151020 AY 0 |CELGENE CORP 3.450% 11/15/27 - | 1112072019, | Taxable EXChANGE......ccovvvvesvesscensc | 1,058,594 | ....... 1,000,000 | ....... 1,001,300 1,001,173 | ... @1 (D 1,001,083 | coocvresreees | e 57,511 | coe 57,511 | ....... 34,979 | 11115/2027.
17275R  BL 5 |CISCO SYSTEMS INC 2.500% 09/20/26.. .. [ 11/19/2019. | CITIGROUP GLOBAL MARKETS......ccc. | | 1,024,710 | ...... 1,000,000 | ..ooo..... 999,120 ..999,283 | ..... 75 75 | oo | ere0999.358 | oo | 0000025352 | ..00.25,352 | 29,236 | 09/20/2026.
26884L  AA 7 |EQTCORP 8.125% 06/01/19 - | 06/01/2019. | MHUTY.....covvveerivvvcrnrnenssssssssirinens | 1,000,000 | ....... 1,000,000 | ....... 1,204,426 1,014,412 | e | e (14,412) [ oo | s (14,412) | oo 1,000,000 | [ e[ 40,625 | 06/01/2019.
31331F  AX 9 |FEDEX CORP 1998 PASS TSTETC.. .. 1 07/15/2019. | Redemption  100.0000 294,438 294,438 | .......... 356,707 323941 | ... (29,503) [ ..vevvrrirernns | s (29,503) | evovveerrienns | e 294,438 | ..o | v | a0 | s 9,938 | 07/15/2023.
38141G RD 8 |GOLDMAN SACHS GROUP INC .| 11/19/2019. | Susquehanna Intemational Gro. 1,042,310 | ....... 1,000,000 | ....... 1,032,550 1,026,318 ) (:720) ) S IO 1,020,798 | covvvovoooreeerenns | 00021512 | 21512 | 48,233 | 01/22/2023.
452308 AJ 8 |ILLINOIS TOOL WORKS INC | 04/01/2019. | Various 3,000,000 | ... 3,000,000 | ..... 3,245,184 3,000,441 ) (9441) | oo | e 3,000,000 [ oo | s | 0 [ 93,750 | 04/01/2019.
485134 BL 3 |KANSAS CITY POWER &LIGHT CO.. |-+ | OHO1/2019. | MUY | 2,000,000 | ... 2,000,000 | ... 2,576,453 | ... 2,023,438 |..... (23,438) | oo | e (23,438) [ vvvecrrrcrirne | rrreern2,000,000 [ evvvrivrrsnenns | cverssnineesnnes | eveeseenssene 0 | 71,500 | 04/01/2019.
57629W CG 3 |MASSMUTUAL GLOBAL FUNDIN SERIES 144A.. | .. | 11/19/2019. | Morgan Stanley..........c..ccccuveverenriiniins . 1,032,740 | ...... 1,000,000 | ..oo...... 997,990 | .............098,239 | ... 223 223 | oo 098,463 | o 34277 34277 | ... 40,153 | 01/11/2025.
61746B DQ 6 |MORGAN STANLEY SERIESF........ooooooooviiiririrs .| 11/19/2019. | Morgan Stanley 1,063,480 | ....... 1,000,000 | ....... 1,041,990 | 1rrrrrrsn 1,036,017 | covvvvvevevevevevens | v (5,589) (5,589) [ covvrerereeereseeens | v ,080,428 | i [ e 33,052 | ... 33,052 | ....... 41,118 | 04/29/2024.
64952W CX 9 |NEW YORK LIFE GLOBAL FDG SERIES 144A.... |.. | 11/19/2019. | US Bancorp Investments.. 1,039,730 | ......1,000,000 992,050 | oo 092717 | . 613 613 46,400 01/10/2028.
m 65364U AA 4 |NIAGARA MOHAWK POWER SERIES 144A........ .| 08/15/2019. | Maturity. 2,000,000 | ...... 2,000,000 | ...... 2,147,858 | o000 2,014,285 | cooooovovererererins | o [CLL:1:)) O P (L1 ) ) — 08/15/2019.
N 678858 BK 6 | OKLAHOMA GAS & ELECTRIC..........ccoorrrrvissiins .| 01/15/2019. | Maturity. . 1,000,000 | ....... 1,000,000 | ....... 1,323,335 | ..........1,002,119 |..... (2,119) (2,119) 01/15/2019.
694308 HS 9 |PACIFIC GAS & ELECTRIC........cccvvrverrrrrirrirnns . | 10/10/2019. | Royal Bank of Canada Europe................. . 1,012,500 | ....... 1,000,000 | .......... 996,450 | ..............996,977 | ..... 268 268 03/15/2027.
743315 AR 4 |PROGRESSIVE CORP  2.450% 01/15/27. .| 09/11/2019. | WELLS FARGO BANK N A 998,980 | ... 1,000,000 | ... 999,650 | ............999,706 | ... 12 12 01/15/2027.
744448 CC 3 |PUBLIC SERV CO OF COLO .. [03/29/2019. | Call  100.3979........oovvommvvvvviemsiriiiieens | 2,007,958 | .......2,000,000 2,418,097 ..(16,030) ] .. 06/01/2019.
74456Q BR 6 |PUBLIC SERVICE EL & GAS SERIES MTN .| 11/19/2019. | TD SECURITIES (USA) LLC 995.910 | ....... 1,000,000 | ...oo..... 996,710 278 09/15/2026.
872540 AQ 2 |TJXCOSINC 2.250% 09/15/26 «. | .. | 11119/2019. | BANK OF AMERICA 998,670 | ....... 1,000,000 | ..ooo..... 992,540 628 , 09/15/2026.
887317 AN 5 |TIME WARNER INC 4.000% 01/15/22............... .. | 05/15/2019. | Taxable Exchange.... 1,030,200 | ....... 1,000,000 | .......... 982,970 758 | 094896 | i 35304 | ........ 35,304 | ....... 35,556 | 01/15/2022.
90131H AE 5 [21ST CENTURY FOX AMERICA SERIES WI. .. | 03/15/2019. | Taxable Exchange 1,028,044 | ....... 1,000,000 | ..ooo..... 999,314 | ..............999,547 | ... 51 51 oo | ere00999.598 | oo | e, 28,446 | ........28,446 | ....... 19,014 | 09/15/2024.
92343V EN 0 |VERIZON COMMUNICATIONS..........cccovverrrerne . 1 02/25/2019. | Taxable Exchange.... 1,306,927 | .......1,295,000 1,288,752 | ..........1,280,491 |..... 150 150 02/15/2025.
96145D AC 9 [WESTROCK CO SERIES 144A.. .. | 02/15/2019. | Tax Free Exchange... 2,001,644 | ....... 2,000,000 | ....... 2,001,870 | ...........2,001,637 |..... 8 8 09/15/2027.
96145D AG 0 [WESTROCK CO SERIES 144A.. .. | 02/15/2019. | Tax Free Exchange... 499,193 | oo 500,000 | ......... 499,135 | .............499,174 | ..... 19 19 03/15/2028.
970648 AE 1 |WILLIS NORTH AMERICA INC [ 09129/2019. | MGHULitY....ovvvvvcervvvvcrnveeesssssivirinneessns | 2,000,000 | ...... 2,000,000 | ...... 2,392,672 | 2,046,322 | oooveoreeee | e (46,322) | coovveeres | oo (46,322) | oo 09/29/2019.
448055 AF 0 |HUSKY ENERGY INC  7.250% 12/15/19.. o [ 1211512018, | MAMUIRY ..o | 1,000,000 | ....... 1,000,000 | ....... 1,279,347 | ..o 1,040,105 | oo | o (40,105) | croveccceccres | o UL 101 | E—— 12/15/2019.
92765Y AA 5 |VIRGIN AUST 2013-1A TRST SERIES 144A ET.. |C|07/18/2019.|Call  104.999 338.924 322785 | 322785 | crorrr0322,785 | oo | oo, 0 10/23/2023.
92765Y AA 5 |VIRGIN AUST 2013-1A TRST SERIES 144A ET.. |C|04/23/2019. |Redemption ~ 100.0000.......cosvvieerws | | 37,945 | o 37,945 | oo 37,945 | oo 37945 | oo 0 10/23/2023.
984851 AC 9 | YARAINTERNATIONAL ASA SERIES 144A......... C| 06/11/2019. | MALUIHY.......ooovvveeenveveecesscsscsn | 1,000,000 | ..... 1,000,000 | ...... 1,257,708 | ... ,018,809 | ovvvvvvvccccceians | o [REKT0L) ) IS o [ECKEI0L) ) I [ 1,000,000 [ [ | oo 0] 39,375 | 06/11/2019.
3899999. Total - Bonds - Industrial and MISCEIANEOUS..............cccvuvriiiiiciiiiiiiiis i | 36,807,715 | ..... 36,450,168 | ..... 39,375,689 | .........36,648,529 | .............0 | ... (227,365) 0 (227,365) 0 36,421,164 0 XXX
Bonds - Parent, Subsidiaries and Affiliates
30219G AN 8 [EXPRESS SCRIPTS HOLDING CO..........ccccoemeee. | . \ 10/09/2019. | Taxable Exchange...........ccooccccvccoeeeceec| | 2057,938 | ... 2,000,000 | ...... 1,958350 | ......... 1,064,481 | ... 2835 2,835 | oo 1,967,316 | vooveroocerrrrrs | e 90,622 | ........ 90,622 | ....... 75,178 | 03/01/2027.
5599999. Total - Bonds - Parent, Subsidiaries and Affiliates..............ccoccuvvevnenneee R 2,057,938 | ...... 2,000,000 | ....... 1,958,350 | ........... 1,964,481 | ..ooocvvveae... 0 2,835 0 2,835 (U 1,967,316 | ................ 0 ... 90,622 | ......... 90,622 | ....... 75,178 XXX
8399997. Ll [P 38,865,653 | .....38,450,168 | ....41,334,039 | ........ REXYRXORTo N —— ) (224,530) 0 (224,530) (o) 38,388,480 | ... | ... 453,076 | ....... 453,076 | .1,339,238 | XXX
8399998. Total - Bonds - SUummary fem from Part 5..............cccoovcvviiinrriviiicriiiiins v | 4,892,080 | ....... 4,808,403 | ...... 4,889,699 | ..oooveeeeeeeeeeceeeeee | oo | e (4,145) [T Y 4,885,555 | .oooverriiriinns | e 6,525 | ..cooou.. 6,525 | ...... 76,583 XXX
8399999 Total - Bonds ] I 43,757,733 | ....43,258,571 | ....46,223,738 | ......... 38,613,010 | o0 | e (228,675) 0 (228,675) 0| 43,274,035 | ..o 0 | 0o 459,601 | ...... 459,601 | ..1,415,821 XXX
9999999. Total - Bonds, Preferred and COmMMON SOCKS............uuuirrrriiiviiiiiiiiinns v | 43,757,733 XXX | 46,223738 | ......... 38,613,010 | .ooocevveeenn0 | oo (228,675) 0 (228,675) (18 I 43,274,035 | ... | oo 459,601 | ....... 459,601 | ..1,415,821 XXX
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Annual Statement for the year 2019 of the Loyal American Life Insurance Company

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 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

WALT DISNEY COMPANY/THE SERIES
254687 CY 0 |144A .. | 03/15/2019 | Taxable Exchange...

.| 11/22/2019 | Tax Free Exchange..

,000,000 ,023,761 | oo 1,023,761 | oo | e (3,283) [ coovverrerrrrine [ errnerrnenene(3,283) [ [ e [0 i 24,872
260543 CW 1 |DOW CHEMICAL CO/THE SERIES 144A | .. | 05/16/2019 | HSBC SECURITIES.... 11/18/2019 | Tax Free Exchange.. ..500,000 ..499,800 10 [ i v 10 s [ [ [ vviiniennnl0 | 8,962
VERIZON COMMUNICATIONS SERIES
92343V ET 7 |144A .. | 02/25/2019 | Taxable EXchange...........cccccovevvcrernrernnns 02/25/2019 | Corp ACHON. .......cvvrrrvrerernenne 403 403 | e 403 | . 403 (V1 VOOV VPIRRTURTOURRN FUPTOURPUROORN IO (V1 U VRN
VERIZON COMMUNICATIONS SERIES
92343V ET 7 |144A .. | 02/25/2019 | Taxable Exchange..........cccovvnirnnriinninnnes 09/10/2019 | Tax Free EXchange........ccouuvieriereincerncins | covnnnns 1,308,000 | ........ 1,306,525 | ......... 1,306,456 | ......... 1,306,456 (69) [(G12) ) O OO [OTOTRTRONR IR 0 [ 28,016 | .o
3899999. Total - Bonds - Industrial and MisCellan@ous................c...cccccvviee wovevevrererereeeeeeeerereeeerrens o 2,808,403 | ......... 2,833,762 | ......... 2,830,420 | ......... 2,830,420 | ................ 0. (3,342) | oo [ [ I (3,342) | oo (U [ (L] [P [ P 0].... 61,850 | ............. 0
Bonds - Parent, Subsidiaries and Affiliates
125523 CA 6 |CIGNA CORP SERIES 144A.........ccoooence I | 10/09/2019 | Taxable EXChange.........cocvveenviiniienniis 11/18/2019 | BANK OF AMERICA........cccconvvnneinninnnn | 0000.2,000,000 | ... 2,055,938 | .........2,061,660 | ......... 2,055,135 (803) [ .vvvvererinens | eevenrinnneens(803) | o [ | s 6,525 | ... 6,525 |...... 14,733 | ... 7,178
5599999. Total - Bonds - Parent, Subsidiaries and Affiliates.. .2,055,938 .2,055,135 0 (803) 0 | cooveeeenn(803) | o0 [ i | 6,525 | ........ 6,525 |...... 14,733 | ... 7,178
8399998. Total - Bonds . oo 4,889,700 4,885,555 | oo 0 | s (4,145) | oo 0 [ovoeene(d145) | i [ 0 | 6,525 | ....... 6,525 |...... 76,583 | ..... 7,178
9999999, Total - Bonds, Preferred and COMMON STOCKS. ........c.ivririiiiiirs  werriiiseisessseesessssssessssesessasesessssssseses s es s s bbb bbb 888ttt ensaninenns | essenes 4,889,700 | .........4,892,080 | ......... 4,885,555 | ...ooverirnnnd (V) [ (4,145) | v 0 |vvrrrrenn(4,145) | o0 | 0 | 6,525 | ........ 6,525 |...... 76,583 | ... 7,178




Annual Statement for the year 2019 of the Loyal American Life Insurance Company

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

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
Common Stocks - U.S. Life Insurer
02931# 10 6 |AMERICAN RETIREMENT LIFE INS CO...ouiuuuiiuutiustiieiiesereetesstasssssse et | ............ |88366 .......... 59-2760189..... | cevoeverrininniiciiens 8bi NO | o | o 68,726,671 | ..o | i 250,000.000 | ...ovovrieriiririniinians 100.0
1299999. Total - Common Stocks - U.S. Life Insurer. (O I 68,726,671 XXX XXX
1899999. Total - Common Stocks.. 0 ......68,726,671 XXX XXX
1999999. Total - Preferred and Common Stock. (U [ 68,726,671 XXX XXX
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: $.....101,594,775.

2. Total amount of intangible assets nonadmitted §.......... 0.

913

SCHEDULE D - PART 6 - SECTION 2

2 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




Annual Statement for the year 2019 of the Loyal American Life Insurance Company

SCHEDULE DA - PART 1

ned December 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Ow
5 6 7

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 11 14 15 16 17 18 19
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued
Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) / Accretion | Recognized B./A.C.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest
Bonds - Industrial & Miscell (Unaffiliated) - Issuer Obligati
BRISTOL-MYERS SQUIBB CO SERIES 144A...........cccoveumermnirneirerinnns | cevrrnrinns | o 11/20/2019. | Taxable EXChaNGe..........cceurerrrenrererieeiseseseeseie s 10/15/2020. | ............ 1,016,501 [ .veoereemreneines | errereenn(2,374) | o v | s 1,000,000 | ........... 1,018,875 | ..ooovvvenes 8,339 | oo | e 3.95 | ... 1.83 |AO..co. | o [ e 3,840
CORPORATE PASTI 95........ccooiieieiiirieieiseeseieieessieneissiessenesssesniens | conneniens | e 12/27/2019. | Various..... 01/02/2020. | .......... 26,156,921 26,156,921 26,156,921 | .ovvvveererieens | eevieieenieees | e 234 | ... 2.34 | Daily... | ...... 287,900
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations............cccovovririrsiiiiiiiins e .27,173,422 27,156,921 27,175,796 XXX XXX XXX | . 287,900
3899999. Total - Industrial & MISCEIANEOUS (UNBFFIIBIEA)..........eveurererieeiisesieieit ettt .27,173,422 27,156,921 27,175,796 XXX XXX XXX | ... 287,900
Total Bonds
7699999. Subtotals - Issuer OblIgAtIoNS. .........rveurrsrreeririerseis i .27,173,422 27,156,921 27,175,796 XXX XXX XXX | e 287,900
8399999. Subtotals - Bonds . .27,173,422 27,156,921 27,175,796 XXX XXX XXX | e 287,900
9199999, Total - ShOM-TEIM INVESIMENES. .........cveieeeereiieieeieeis sttt ettt ate | feeess ettt enssnianns | oeseiieees 27173422 | o0 | e (2374) | viviin0 | 0 | ) . T [ 27,175,796 XXX XXX XXX | ... 287,900

AR




Annual Statement for the year 2019 of the Loyal American Life Insurance Company

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

Loyal American 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
Bank of America Richmond, VA (11,404,111) | XXX
Bank of New York Mellon New York, NY 883,778 | XXX
JPMorgan Chase: AUSEN, TX it | sesiees 2,888,756 | XXX
JPMorgan Chase. Brooklyn, NY 1,681,902 | XXX
Wachovia Bank Winston Salem, NC 490,278 | XXX
Wells Fargo Salt Lake City, UT ..o ssssssessessessensssssssnes | eneveene 174,158 | XXX
0199999. Total - Open Depositorie XXX | XXX 0 0 ........(5,285,239) | XXX
0399999. Total Cash on Deposit. XXX [ XXX 0 0 ......(5,285,239) | XXX
0599999. Total Cash XXX | XXX 0 0 ....(5,285,239) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. (4,907,264) | 4. April (3,800,331) | 7. July. (6,810,352) | 10. October. (3,106,296)
2. February (5,552,274) | 5. May (13,342,461) | 8. August (11,437,304) | 11. November. (2,834,916)
3. March (10,265,012) | 6. June (8,846,570) | 9. September. (5,678,223) | 12. December. (5,285,239)

E27




Annual Statement for the year 2019 of the Loyal American 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 Loyal American Life Insurance Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona
4. Arkansas... Life Insurance 110,243 110,963
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida. . Life Insurance: 584,824 586,223
11, GEOMGi@.u e Life Insurance 35,077 35,306
12.  Hawaii
13.  Idaho.
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22, Massachusetts............cccoceneruunncd MA | ..
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32. Life Insurance 210,732 211,669
33.
34. Life Insurance 852,883 858,446
35.  North Dakota.
36.  Ohio... Life Insurance 1,603,541 1,614,000
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | . Life Insurance 149,645 168,254
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia Life Insurance 210,433 212,067
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55. Life Insurance 506,118 509,419
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 137,313,081 | .oovvverneee 142,825,992
59.  Total XXX XXX e 1,603,541 1,614,000 139,973,036 | ...ovvvevneee 145,518,339
DETAILS OF WRITE-INS
5801. Reinsurance with Great American and Continental General 137,313,081 ..142,825,992
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 @bOVe)........cvvvererreiiiriseriinae XXX XXX 0 0 137,313,081 | oo 142,825,992

E29
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