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Annual Statement for the year 2019 of the GRANGE LIFE INSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1

Amount

2
Percentage
of Column 1

Line 13

3

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3 +4)
Amount

6
Percentage
of Column 5

Line 13

. Total Invested Assets

Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENTS......couririeiieriniireineiieii e senaees
1.02 Al Other GOVEMNMENES.......cvvvrrerereirerssreseesesssssssessssssssssessesssnssees
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............
1.04 U.S. Political Subdivisions of States, Territories and

P0ssessions, GUAranteed...........c.vwuuureeunereeeineirereeiseisessesseiens
1.05 U.S. Special Revenue and Special Assessment Obligations,

etc., Non-Guaranteed..........coouvvrienieeenrinencssreeseeees
1.06 Industrial and MiSCEIIANEOUS.............curuureerereirreereireeeeseeeeeenees
1.07 Hybrid SECUMLIES. .......cvevreiiiiieieiese e
1.08 Parent, Subsidiaries and Affiliates..............ccccoevvvverecieeeieseeene
1.09 SVO Identified FUNDS..........coeuevriririiinieereneesesessseieine
1.10 Unaffiliated Bank Loans.
1.11 Total Long-Term Bonds

Preferred Stocks (Schedule D, Part 2, Section 1):

2.01 Industrial and Misc. (Unaffiliated)...........ccccevvrveremercereeiriseeesienns
2.02 Parent, Subsidiaries and Affiliates.
2.03 Total Preferred Stock

Common Stocks (Schedule D, Part 2, Section 2):

3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ...........
3.02 Industrial and Miscellaneous Other (Unaffiliated)
3.03 Parent, Subsidiaries and Affiliates Publicly Traded...........ccccco.evene.
3.04 Parent, Subsidiaries and Affiliates Other...
3.05 Mutual Funds
3.06 Unit INVeStMENt TrUSES......cccvurieieiniiere e
3.07 CloSE-ENA FUNGS........ovurrvrrernrerrinernseeessressssiessssssssseessssssssessnssens
3.08 Total COmMMON SLOCKS........coeurerireiiireiieiseeerieeiseise e

Mortgage Loans Schedule B):

4.01 Farm MOMGAGES. ....c.cvueureiierieieisieie ettt sees
4.02 Residential MOMGAGES........cevrrrrerreeeriieirerreeieeseiseseeseesseese s
4.03 Commercial MOMGagES. ......ccevevririrreiiisrieieissiesse e
4.04 Mezzanine Real Estate Loans
4.05 Total Mortgage Loans

Real Estate (Schedule A):
5.01 Properties Occupied by Company..........cccveeeriveereeereseieeseeerenns
5.02 Properties Held for Production of INCOME..........cccocveveivercrccreinan,
5.03 Properties Held for Sale
5.04 Total Real EState........ccvueererureereerreeieiseiseee e

Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1).......cccccoouvrinrinrinineincissiseeeeeieens
6.02 Cash Equivalents (Schedule E, Part 2)........c..ccceovvvevverveeverseniennns
6.03 Short-Term Investments (Schedule DA)..........ccoeeveveierierrcisiennns
6.04 Total Cash, Cash Equivalents, and Short-Term Investments..........

CONract LOANS.........c.ovveiciciiieie et
Derivatives (SChedulg DB)............cccvevrieeeieereiserese s sssssssssesessenns
Other Invested Assets (Schedule BA)..........cociveieievecieicieesieienns

. Receivables for SECUHIES. ... sseseseeessees
. Securities Lending (Schedule DL, Part 1).........ccooveviviereneineiecenins
. Other Invested Assets (Page 2, Line 11)......ccovvreninrnrneneneineneineinns

......... 103,422,496
......... 180,326,037

......... 103,422,496
......... 180,326,037

......... 355,009,301

................ 917,888
........... 20,501,291

................ 917,888
........... 20,501,291

Sl01




Annual Statement for the year 2019 of the G RAN G E LI F E IN S U RAN C E COM PANY

10.
1.

© © N o

10.

1.
12.
13.
14.
15.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAI..........ccieiciciieciesete ettt bbbttt bbb s bbbt bbb

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........ccriurieieiereieiecese ettt saes

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........oeuririerririree e eeseesnes

Current year change in encumbrances:
3.1 Totals, Part 1, Column 13...
3.2 Totals, Part 3, Column 11...

Total gain (loss) on disposals, Part 3, Column 18....

Deduct amounts received on disposals, Part 3, Column 15..... . - . L I
Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, Column 15
6.2 Totals, Part 3, Column 13

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

T Totals, Part 1, COIUMN 12......eceeeeeeeeeee ettt sttt a et s ettt essnsntasne st esnsnansseaetanensnessnans

7.2 Totals, Part 3, COIUMN 10........iiiiiiiir s

Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt

8.2 Totals, Part 3, COIUMN O........couuiiiiiiiiiiiiiieir ittt

Book/adjusted carrying value at end of current period (LINES 142+3+4-548-T-8)..........ccecvrerrrrrreieireieiesie et s et ss st s s

Deduct total NONAAMItEA BMOUNIS.............cuuuiiiiiiii bbb bbb

Statement value at end of current period (LiNe 9 MINUS LINE 10).........ceviiriiiiieeieiietsetes e ses sttt st tes e b ss s st sttt st bbb se sttt s s benses e baes
SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHIOT YEAI.........c. ettt sttt neaen

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)..........crurrerrurireinireseineissesseseese ettt eesnes

2.2 Additional investment made after acquisition (Part 2, COlUMN 8).........cccoueuirireeiiiesee e

Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12, ...ttt bbbt
3.2 TotalS, Part 3, COIUMN 1. ...ttt ettt ettt e s st s e et et et et et et et et et et et sesese st sese st sssn et et snenenenenennans
AACCTUBL OF GISCOUNL. ..ottt s 882828282t s s bbb e bbb s bt

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 9
5.2  Totals, Part 3, Column 8

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13..... ettt ettt sttt s e sttt ae b st et s et et e st s s s saasseaebananeesnnans
9.2 Totals, Part 3, COIUMN 1.ttt

Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 11ttt
10.2  Totals, Part 3, COIUMN 10........cocuioeieeieiceeieccte ettt es ettt st a et s et s et as et s et sn st senssasssnantasanentans

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........c.ccceeriiieiicreieeeieee e

TOtAl VAIUGLON GIOWEANCE..........vocveieieiecie ettt bbb b b b e b a st b et b b s e bbb s e bbb bt s e bbb ss st

SUDLOLAI (LINE 11 PIUS LINE 12)....viveieireiicieiieete ettt bbbt b bbb a b s b bR b bbb e b s s s e s b se bbb s bbbt s bt bbb s st b e b st bt bns

Deduct total NONAAMILEEA BMOUNES............cccieiiiiteieictse ettt a b s bbb s s s b st bbb bbbttt b n s es

Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14)...........cccuiiieiiiceeeeesee st anaes
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Annual Statement for the year 2019 of the GRANGE LIFE INSU RANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 Of PHOK YEAI..........ciueiiiiiiieie ettt bbbttt bbb bbbttt

2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........coeurirrirrininenre e seesessnes 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COUMN 16........cvveeviieceeiieeecte ettt ettt a sttt a st sa st et s et s st e s s s naessnsntasanentans
3.2 Totals, Part 3, COIUMN 12........coiiiiieieeieete ettt sttt 0

4. ACCIUAN OF QISCOUNL.........oocveieiciecicee ettt ettt bbb e s s s et s s b s s s e s s e st s bbb s s e s st ettt b bt en s s bt s s se s s st

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13... R N W B o S
5.2 Totals, Part 3, Column 9..... - - 0

Total gain (loss) on disposals, Part 3, Column 19.....

Deduct amounts received on disposals, Part 3, Column 16..

Deduct amortization of premium and AEPrECIALION............c.ccciueviiiicieiet et b bbb sttt s bbb bbbttt

© © N o

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

9.2 Totals, Part 3, Column 14... 0
10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15........coeieiceceeie ettt s s et bbbt se ettt es e
10.2 Totals, Part 3, COIUMN T1.......iiiiiiiiiieiitr bbb 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+8-7-8+9-10).......cccrrurrrrrirrrnernreninesssesseeisessssssessesssssssssess s ssessssssessesssssssssessassnsns 0
12. Deduct total NONAAMITEA @MOUNLS...........c..riiriiriiriiiieii iR
13.  Statement value at end of current period (LINE 11 MINUS LINE 12).......vvuiiuiriirerirrieisissie sttt sttt ssents 0
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAI.........vuruueiuierereereeeeeeseees e isses et ssees et se et s s esseaseses bbbt nreen 350,738,485
2. Cost of bonds and stocks acquired, Part 3, Column 7...... . 38,910,386
3. Accrual of discount 331,500
4. Unrealized valuation increase (decrease):
41 PAt T, COMUMN 121ttt
4.2 Part2, Section 1, COIUMN 15.......c..iiiii bbb s
4.3 Part 2, SEtion 2, COIUMN 3.t bbb
A4 PArt4, COIUMN .ot 0
5. Total gain (Ioss) on disposals, Part 4, COIUMN 19.........c.ciiiiiiiiisiee ettt st bbb bbb sttt s s bt (173,992)
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7............ccieiiiierieeeeceee ettt a s bbb nasnaes 34,240,579
7. Deduct amOrtiZation Of PIEMIUM...........cc.ccuiuiriiieiciieiese ettt b st s bbb a8 s bbb s s bbbttt s 1,007,772
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COIUMN 15 ...
8.2 Part2, SECHON 1, COIUMN 19.......iuieeieieeieteie ettt et ettt ss st
8.3 Part2, Section 2, COIUMN 16.........c.iiiiiiriiee s
8.4 Part 4, COIUMN 15, ettt b s s a bbb s sttt e 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 Part 1, COMUMN 14 .ottt bbb et s b s b bbb s bbbt
9.2 Part2, SECHON 1, COIUMN 17 ...t
9.3 Part 2, SECHON 2, COIUMN 14.........oeoeeeeeeeeceee ettt ettt ettt ettt s e sss et s s s e e s s sa st seantesanenessenaneanans
94 Partd, COIUMN T3. ... bbb 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LiN€ 2.............cccvuiiriniceiniiineiceseneeesisesesseeseeeeenens 451,273
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7T+8-9+10)........cccceiriiiieriiiriieiieesce et nas 355,009,301
12, Deduct total NONAAMItEE @MOUNES..........c.u ittt et sb st ss bt £ e8RS bbb bbbttt
13. Statement value at end of current period (LINE 11 MINUS LINE 12)......c.cviiieiieiriirieeie sttt bbbt bbbt b bbb s et es s b b ae b s seeas 355,009,301
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Annual Statement for the year 2019 of the GRANGE LIFE INSU RANCE COMPANY
SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ovuvevmerervces | crvrvvveverincrinnns 51,499,342 | ...ccovvrvvrincrinn. 52,582,095 | ...vvvvrerriririnne 51,568,204 | ....ccovvvrvrcrennn. 52,229,996
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TotalS...oerrieesres | e 51,499,342 | ..o 52,582,095 | ..o 51,568,204 | ..o 52,229,996
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS..cooieeeieeiiiesesiees | e 2,519,083 | ..o 2,646,265 | ...ccooveerinn 2,528,525 | oo 2,500,000
U.S. Political Subdivisions of States, Territories
and Po ions (Direct and guaranteed) 6. TOtalS....cooiieeerieiiieeirceies | e 17,242,343 | oo 17,973,636 | .ovooveercrane 17,448,944 | ... 17,265,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... 103,422,496 107,746,978 104,071,320 | .o 101,258,266
Industrial and Miscellaneous, 8. United States 154,173,755 .169,664,813 .156,039,363 148,272,119
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada.... 8,376,907 .9,404,337 8,482,347 | .o 8,295,000
and Hybrid Securities (Unaffiliated) 10. Other Countries, .. 17,775,375 ...19,154,729 ...18,108,272 ...16,850,000
11. Totals......ccoeeee. .180,326,037 .198,223,879 .182,629,982 173,417,119
Parent, Subsidiaries and Affiliates 12, TOtAIS. ..cveeeirieriessirssrriesiie | cenesenessnsessssessnssnesssnesnees | oneesssssssssssssssssssnnsssssesnsss | enesssssessessssensssenssssnsssssnssnens | cesssassensssnssssenssssnsssnsssnnees
13. Total BONdS.......ooeerseerseeensne | covveencrernecenans 355,009,301 | ..ovvvrieicnenns 379,172,853 | oo 358,246,975 | ..ovvvcreierennn: 346,670,381
PREFERRED STOCKS 14, UNHEA SEALES......vevecerrireeees | wereeeereesnneenessssssnesssnsnens | consesnessssssssssssssssssssssssssne | sessseessssssssssssnssssnssssassssnees
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ..o [ e eisiens | crrsres s rstens | sresesa et ns
16, Other COUNMIES. .......rverieiiiiee [ rererereniensssisssssmsensenisenes | creenssensssnssnsesssssssssnssssssnsss | seesnsssssnssessssssssesssssssesees
17, TOtAlS. ..o | o 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cvviccteiieiiiiieisiisieieis | crieietsisierssseesssssesssssaessness | eressssesessssesessssesessnsesssnsesens | sessssessssesessnsesessnsesessnsesasnnas
19. Total Preferred Stocks.....cou. | coovovivciiniiiiiciiinicni, 0 o 0 [ oo 0
COMMON STOCKS 20, UNIEA SEALES. .ovvvuverrecrrirrees | roreereeesneennsesssessssesnsesnns | cesseessssssssssssssssssnsssssssssensss | ssssesssssssssssnnssssnssssssssansesns
Industrial and Miscellaneous (Unaffiliated) 271, CaANAAA.......coeeerieieieieieiens | e | et tnts | Sersbest ettt
22, Other COUMTIES........ovuririiiens [ cernirniiisinisiresssissnessnssisnnes | consssesssssssss s sesssesssesssens | resssessssssssesssesssenssenssenesensens
23, TotalS.....coooinisrisiincinciieis | v 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOAIS. ..o | ettt sssisseississies | eetesissessssssesissssssssesesssenses | oesessessesssessessessessssnsenteneean
25. Total Common StOCKS.....ues | v 0 [ o 0 [ oo 0
26. Total StoCkS......urirmmmssssinnns | v 0 ] e 0 | i 0
27. Total Bonds and Stocks...... | ....ccccouevurnee 355,009,301 | ..ovvorrrerninne 379,172,853 | cvvrrinne 358,246,975
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Annual Statement for the year 2019 of the G RAN G E LI F E I NS U RAN C E CO M PANY

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 orLess 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

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

4.7 TOtAIS ..o seissiseiseicisersensenssnsssnssenssensssnsssnsensssnssnnns | eonensnennenss 3,903,898 | iviiennenen250,000 | iiii.6,864,182 | v 5,419,626 | .. 804,837 | oot XXX [ 17,242,343 |9 | 000021,990,734 |83 17,242,343 | oo 0
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
........... 103,422,496 | ...cooovvrrrrrrrrirrieinnen.
........... 103,422,496 | ...ooooovrvvririnnnnnnn0
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Annual Statement for the year 2019 of the GRANGE LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

10.7

TOtAIS. ...t s

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 orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
6.1 NAIC1... 2,123,552 ..15,637,556 |. 40,832,854 | .. 27,556,886 |.............18,620,834 XXX ...104,771,682 |.. cevennennnn89,559,224 .88,647,131 16,124,550
17,414,210 | .ooovenven 41,427,736 | ..cooovene. 13,089,544 |............... 3,599,505 | .......... XXXooveevnrenne | overnenn 75,554,354 | o213 | 63,780,484 |....ccovviveinnnnn18.2 |, 72,229,920 |...covvvrnnne 3,324,434
.......... XXX
.......... XXX
XXX vvereirrinne | erereeneennnrnnnennneens0 o000 o
33,051,766 XXX [ enenenn. 180,326,036 [ .ovvvivninnnnn 508 | 153,339,708 |....
7.
8.
9. SVO Identified Funds
9.1 NAIC1...
9.7 Totals
10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC4
10.5 NAICS...
10.6 NAIC6
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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

23,359

............. 13,089,544
. .0

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 orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
11 NAIC T (d)ernenn. 12,465,361 |.....ccco... 31,283,734 | .o 99,123,792 | ...ccoun. 83,858,613 |....cuce. 52,723,447
............. 17,414,210 | ............41,427,736 e 3,599,505

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

Total Bonds Prior Year

1,375,487

............. 18,903,216 | ...

37,181,196

.11,018,386 |.

.......... 92,842,425

31,195,738 |..

............. 93,696,457

2,913,987

............. 44,338,387 |....
17,276,886 | ...

........... 286,961,681
...63,780,484

........... 273,825,934

162,392,308 |..

...13,135,747
..1,388,176

..48,199,582

...124,038,163

110,973,343 |...

.350,742,165

...336,218,242 | ..

12.8 Line 12.7 as a % of Col. 9. .58 . A37 ...354 ..31.6 ...100.0 |.... ..95.9
13. Total Publicly Traded Bonds
131 NAIC Tt | abnsssseias 11,809,958 |............. 28,274,972 |............. 90,502,519 |............. 81,778,923 |............. 50,964,024 | ......coocvvreriereierieies | 0000 263,330,396 | e 742 | 273,825,934
16,627,506 | ............. 38,890,007 |.............13,089,544 | ............... 3,599,505 | ..o | erreennennn 12,229,921 | 0203 [ 62,392,308
137 TOAIS..cvveeeeeceee ettt snsenns | reesessennns 11,833,317 | oo 44,902,478
13.8 Line 13.7 as a % of Col. 7..... . .35 .. 134
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11.........cccecvevies | vovevririiinsiinainnns 3.3 ..12.6
14, Total Privately Placed Bonds
........................................................................................................................ 3,008,762 |...............8,621,273 | ..............2,079,690 |............... v XX e | i 16,124,551
...786,704 22,537,729 | oo [ | s | connennnenen 3,324,433 | 0.9 1,388,176 | 04 | XXX [ 3,324,433
. ...0
111,159,002 |.. ..2,079,690 |... 0. 19,448,984 | .
14.8 Line 14.7 as a % of Col. 7..... ..57.4 107 ..0.0 .100.0 |..
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11..........ccccccvreeees | vevevrviininiiieren0.2 | o 11 | i, KN 0.6 00 ] 55
(@) Includes $.....16,792,220 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $.. 0 current year of bonds with Z designations and $. .0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(¢) Includes$.......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5G| designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2§......... 0; NAIC3S........ 0; NAIC4S...... 0; NAIC5$ 0; NAIC6S......... 0.




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

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

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

. U.S. Governments
1.01 ISSUET OBlIGALIONS. ......veceeeeeeceeicieiei ettt sstees | cereeseneneens 1,203,703 |...ccocivenne 1,381,574 | oo | e | eeneseenesessnsenennensnenns | ceseenes XK urrirninneins | coveireiennns 2,585,277
1.02 Residential Mortgage-Backed Securities... ..357,870 |. 2,612,866 | ... 148,914,064
Commercial Mortgage-Backed SECUMLIES..........ccvrieniieiiiieniies | e | ceeeiniesnnsssssseseens | nereesssssessssesnsssseenns | seesssseesssssssssssesesnnns | seennseversnsesessssssesnsnse | onreerss XK urereirnens | eoverersnssresnenssssnnnnd

............ 12,581,968
48,812,818

.............. 2,585,278
48,914,064 |.

80IS

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 SECUMLIES............ccoerieerireeeiieiens | eviieeiinieiesiisisisnieies | arveressisesssssesssseesns | sevessssssssessnsesssssesenss | seeresseessssssessssasessnss |esnsnessnseessssnsesensnne | senrererss KK Kurrerensnnens
4.05 ....250,000 |.........o..u 6,864,182 |.............. 5419626 |...cccccovrrnnn 804,837 | .......... XXX e
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 ISSUET ODIIGALIONS.......c.cvvvecieiiiieicicieie ettt | ensessessnsanees 500,046 |.....cccenn.. 1,958,003 |.............. 8,587,120 |............19,829,027 |.............3,427,068 | ........ XXX.cooverreres | errrrrrnns 34,301,264

............ 40,349,825 | ........ccceee.e. 115 001 34,301,264

5.02 Residential Mortgage-Backed Securities... .71,145,056 .69,121,233 |.

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

4,376,491 9,443,734 | ... 29,972,264 |.

169,121,232

..4,876,537 |............ 11,401,737 ......... 38,559,384

.......... 111,494,881

.......... 103,422,497

.......... 103,422,496 .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

...2,067,666 |........... 32,730,911 | .o 79,927,638 |...........40,646,430 |...........22,220,339 | .....c... XXXooooriinns | covrine 177,592,984 | ..o 50.0 | .cvereeee 153,339,708 | .oovvvrvreririnne 43.7 | 159,427,218 |............ 18,165,766

. 1,283,218
............ 19,448,984

. 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
8.07 Totals
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Annual Statement for the year 2019 of the G RAN G E LI F E I N S U RAN C E CO M PANY

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

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

9.01

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

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.......

36,320,488

12,056,600 | ...

............ 97,898,023
40,320,553

65,895,083
31,053,074 | ...

26,452,244
29,870,708

234,240,951
118,035,296

.......... 216,075,186
118,035,297

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.

34,968,379
13,231,203

............ 87,157,218
............ 36,880,944

77,254,004
33,719,339

17,246,377
30,005,997

.......... 230,784,289
.......... 119,957,874

.......... 216,260,367
.......... 119,957,874

........................ 5.8

............ 20,278,702 .

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

.............. 7,019,711
..4,734,361

32,525,022
12,056,601

............ 88,022,238
............ 40,320,553

63,815,393
31,063,073

24,692,821
29,870,708

.......... 216,075,185
.......... 118,035,296

.......... 216,260,367
.......... 119,957,874

...... 3.5

11,833,316 .

....38.6
....36.4

129,392,525

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.

655,403

.............. 9,875,784

..655,403
.34

.11,159,002
..574
...... 3.1

2,079,690 | ...

2107

.19,448,984
..100.0
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Annual Statement for the year 2019 of the GRANGE LIFE INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

10.

1.

12.

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

. Cost of short-term investments acquired....................

. Accrual of diSCOUNt.........cocvcvviviieiieecee e

. Unrealized valuation increase (decrease)...................

. Total gain (loss) on diSposals...........cccceeieeririainnns

. Deduct consideration received on disposals

. Deduct amortization of premium.............ccccevvrivrenec.

. Total foreign exchange change in book/adjusted carrying value

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

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

Deduct total nonadmitted amounts............ccccceveeneee
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10.
1.
12

3.1

3.2

33
4.1

4.2

43

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (Line 9, prior year)

Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12..........c.ccccevevveeieieriesieerienens

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14..........ccccocvevrnrrrrsrnrrrrnienns

Unrealized valuation increase/(decrease):
3.1 SECHON 1, COMUMN 17 ..ottt ettt bttt b s sttt se s s st st n e
3.2 SECHON 2, COIUMN 9.ttt bbbt

SSAP No. 108 Adjustments

Total gain (loss) on termination recognized, SECHON 2, COIUMN 22...........oviiviuiiceie ittt et s st es s sse s es s bbbt n bt b et s st s st n s bbb s bses

Considerations received/(paid) on terminations, Section 2, Column 15...... NNE .....................................................................................

Amortization:
S T Y=o o R T T TSRO
7.2 SECHON 2, COIUMN 271 ..iiieiieieieise ettt s8Rttt

Adjustment to the Book/Adjusted Carrying Value of hedged item:
8.1 SECHON 1, COIUMN 20........ceieriserieieeeseesee ettt
8.2 SECHON 2, COIUMN 23ttt ettt ettt sttt s s st s b b e et et et a et e s st et s s et e an e e st et e s s s et et e se b e s st et s e ses s aneatans

Total foreign exchange change in Book/Adjusted Carrying Value:
9.1 SECHON 1, COIUMN 18....ceeeeeeeeeeeeeee ettt ettt ettt ettt e e et et et et et et et e e st st st s e st st st et st et et st et enen s s s s s s enesenenenesene et et et eseeetaeaeans
9.2 SECHON 2, COIUMN 20........ureeeiseiiesesiseiseses ettt s st s bbb E bR R s st

Book/Adjusted Carrying Value at end of current period (LIneS 1+ 2+ 3+ 4 +5-6+7 + 8+ 9).ciiiiiiiiiiiisiecceee ettt
DEAUCE NONAAMIIEEA @SSES......vurvureeirrereireieiseieiesieee it ses s es et s s ss st s R8s 8RRt nen

Statement value at end of current period (LINE 10 MINUS LINE 11)......c.iiuiiiirieieiicieieie ettt bbb s bbb es

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Futures Contracts

Book/Adjusted Carrying Value, December 31, prior year (Line 6 prior year)
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColumN)............coeuenrerinienenninseneesseseseeeessseeeees

Add:
Change in variation margin on open contracts - highly effective hedges:

3.11 Section 1, Column 15, current year minus,
3.12 Section 1, Column 15, PriOr YEAI.........cccevviereirieieieeiee e 0
Change in the valuation margin on open contracts - all other:
3.13 Section 1, Column 18, current year MinUS...........ccceeeerviereieerereeeeeseeeenenns
3.14 Section 1, Column 18, Prior YEa........ccvrurereereerereereereereeeseeseeseeeseeeeseeeees 0 0

Add:
Change in adjustment to basis of hedged item:

3.21 Section 1, Column 17, current year to date minus............ccceevvevervevereennnnn.

3.22 Section 1, Column 17, prior year.

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus............ccccceveee. NQ_N_E
3.24 Section 1, Column 19, prior year plus

3.25 SSAP No. 108 AdJUSIMENLS........ocvviriirieireiercese e 0 0

SUDLOAL (LINE 3.1 MINUS LINE 3.2)....cuurvuiuiirireiseiiesie ettt st s st s st 8 80888555808t

Cumulative variation margin on terminated contracts during the year (Section 2, Column 15).........cccccoevuee.

Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)..........

4.22 Amount recognized (Section 2, COlUMN 16).........c.errremrnrerrineneereeniennenn
4.23 SSAP No. 108 Adjustments.

0

SUDLOAL (LINE 4.1 MINUS LINE 4.2).......cuuieiireriie ettt sttt s st se 8588428815828 8 428284t senee

Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for terMINGHIONS IN PHOT YEA.........cvviurirererresrerreeeeseissesesesesseseseesessessssssessessssesssessess s s ssess s s ssessassses st ensessessenssessessassssssassnsesssnses
5.2  Total gain (loss) adjusted into the hedged item(s) for terminations IN PrIOF YEAT...........cccviueieieieiicce ettt bbb aes

Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 3.3 = 4.3 - 5.1 = 5.2) ..ttt sttt sttt een
DEAUCE NONAAMIEA GSSES.......vurveivieeisiiseieieise sttt s st e s s8R s8R d ARttt nn

Statement value at end of current Period (LINE 6 MINUS LINE 7)........vureiurrerereireeereiseeseeeeiseessseeesesssesssessessesssssses st esssessess s ssessas s ssessassses st st esssesssssestssssssasssnssnses

Si11




Annual Statement for the year 2019 of the GRANGE LIFE INSURANCE COMPANY
SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of December 31 of Current Year

Replication (Synthetic) Asset Transactions Components of the Replication (Synthetic Asset) Transactions
1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
NAIC 9 10 1 12 13 14 15 16
Designation NAIC Desig.
or Other Notional Book/Adjusted Fair Effective | Maturity Book/Adjusted Fair or Other | Book/Adjusted Fair
Number Description Description Amount Carrying Value Value Date Date Description Carrying Value Value CUSIP Description Description | Carrying Value Value

cLIs

NONE
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SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVENTOTY........c.oceuiirieieireireescseeseeeseisnieeees | rnsenseenesesseenetsssessesssssssennes | sreenesssseesennesessensssssensesness | sesensenneenssessennssnssensennenens0. | covneneesmnenersseenennesesenne | vecneenniecnsinnneneneenn0 | e 0 |0 | 0 [ (0
Add: Opened or AcqQUired TraNSACHONS.........c.errrerenerrrerrernes | cvrereernesnsssssssessssssnnsssssnsns | cvnsnsssssssssesssssssssnsssssessanss | ssessenssessnssessnnssnssessesesseess |[-NOME W TN I s [ errrnninenssssssssssssssssnssees | sesssssssessnssssssssnssssssnsnssens | sessesssssssssnssessessssssessessassans | sssessssssnsssssessassnssessssnnes [0 R
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value...........ccooveuvevieieniniinnns | coveneinenns XXX oeteirriereinns | eerereinssnensesenssseennns | cnsnienens XXX eevreieirrienien | vereerenenseessssesssesees | eoeeseenssenns XXX vivirereinsiens | vereeereinsisnssssssenenssnens | covnennseenns XXX oeivvrarneireinns | rerveresesennsssesssesssnsens | coneennennens XXX ooviviriinrieinen | e
Less: Closed or DispoSed Of TrANSACHONS...........c.cviveieiieieiies | covereiseieseissiesesissessesesies | cresisssssesisssssesssssssessssssnss | esssssessssssesisssssessssssssssasses | sssessessssessesssssssesssssssasssssnss | siessssessesssssssessesssssssessssssses | sesessesssssssessesssssssesssssssesess | sesssssssessesssssssessesssssssessnsss | sesessessessssesssssesssssssessessnsens | evsesissessessesssssssssesssessns 0 [ ot
Less: Positions Disposed of for

Failing EffECtVENESS CHEEMIA. .....vveverereerririieirieiieeineies | cesirseseesssssssssessssesssssssssness | sessessssessssssssessssssssssssessesss | seseesassssssessessessssssssessasssnss | ssseesssssessessssssessessassnsnssess | nessessessassssssessessanssnssessassans | sessessssssssessesssssessessassassnns | sesssssessassessssssessassassnssessns | oessessesssssessessassnsnsssessensns | sessessssssssessossnssessnssnsns 0 [ o
Less: Decreases in Replication (Synthetic Asset)

Transactions Statement Value...........c.ccocevvieeeriiisiinens | oveeriennnas XXX oetieirieeienes [ | ersnissesines XXX ririeieririeies [ ereiisieessiseesisessesieeninns | oeerenissenas XXX ooiereririens [ eeiiiesiisseseseesssssseenens | oerersnseeenas XXX otierivirsenes [ erisieesisieesssessssesssesiens | erssissesenes XXX teeiieeienes | e
ENAING INVENIOTY. ....cuviciiisieicissieicissi et ssssnsenens | snsessessssessesssssssessassnssssans {0 {0 [0 I [0 PN [0 PN [0 PR [0 PR [0 R {0
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10.

1.

12.

13.

14.

15.

16.

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

[ NS T=Tox 1o T TR O] V73T T OO

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote-Total Ending Cash Balance............cccccovvivieeneiniesseeie s

TOAl (LINE 1 PIUS LINE 2)...vuereeieeerrireieseeee s essesseesessssaseesesse st ees e sse s s s s e85 2848828428288 21824 s RS £k s bbb

Part D, SECHON 1, COIUMN 5.ttt s8Rttt s

Part D, SECHON 1, COIUMN B.......covvereceicecteecteees ettt ettt e et ss et e st s s et st n s s e et se st st st e e et s s st et sesetesent et s nantssaesatanensees

Total (Line 3 MINUS LINE 4 MINUS LINE 5)......ueiiuiieieieiiiisieieississ ettt sttt s8££t s8R E bbbttt

Fair Value Check
Part A, Section 1, COlUMN 16.........ccoeririeieeireeee e seessesaes NON ... I ..........................................

Part B, SECHON 1, COUMN 13......oeriicieieieteeeee ettt ettt et e e ettt ae bt e et st b st es s st s ae b st ea et st st et s s aes

TOLAl (LINE 7 PIUS LINE 8).....vvvieiviiecteietete ettt s b bbb bbb 4 b4 bR b s st 4 st ae Rt s s b bR b bR s s bbb A bbb bbb bR b s s et b st n b n s as

Part D, SECHON 1, COIUMN 8........oveeeceieeete ettt a et se bt a et e et et n st esse st et st et e s s s e e et snae b sen s et s e aetsnastetaneneees

Part D, SECHON 1, COIUMN ...ttt en

Total (Line 9 minus Line 10 minus Line 11)

Potential Exposure Check

Part A, SECHON 1, COIUMN 27......uviieieicii ettt bbb bbbt bbb s st s bbb bbb st

[ Tl = TR T=Tox (1o T TR O] V74T OO

Part D, SECHON 1, COIUMN 1.ttt bbbt bbb bbbt en

Total (LN 13 PIUS LINE 14 MINUS LINE 15)......cuuiieiieieeieiiesissiseiiesisssseisesssssse e sssss s sssss e ss st sttt s8££ st en

Si14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, December 31 Of PriOr YEAI.........cuueuiuieieieieieieises et

2. Cost of cash eqUIVAIENTS ACGUITE............ceveiieiicieiece ettt s et sanseaas

3. ACCIUAL O QISCOUNL.........veveieeic ettt bt s s b s s b s s s snes

4. Unrealized valuation iNCrEaSE (AECTEASE).......... v rurrreerrurrereeeeseesessesese e ssees sttt b s sb s bs s ent s

5. Total gain (I0SS) ON QISPOSAIS.......cc.cvuivriririiriiriieieiseietie ettt bbbttt b s ensns

6. Deduct consideration received 0N QISPOSAS..........cccuueueviicreiiiiieisieie ettt

7. Deduct amortization of premium....

........................................................ 14,919,869

...................................................... 214,737,362

8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............c.cciveveiiiieiiciieieee ettt e | eesessessss st e bbb s e bbb s bbb s s b aes 0 | oottt sttt | ebieast e sttt e st et b et s et a bbb s s s st s s s bt ensens | Siebietsaesaes et a st a e s bbb bt s bttt
9. Deduct current year's other-than-temporary impairment FECOGNIZEM............cvueuiiriieieiiieieiieieeie e sssenes | sasessessssssessessstes et st es s s b st st s see st ans st antenenses 0 | ettt ettt ettt sttt sntenene | edseentestes et ant et et et s s s R et st es et ententes et antesenntentens | 4tessetistessesetentes et et en s st ee b sttt n ettt n st ent
10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........ccccevvererreererieseseiseesesiessesiesines | ertesssessssssse s sssses st ses s ses s ssaen 20,501,291 | ooovieeeece e 0 [ oo 20,501,297 | oveveeeeiere e 0
11. Deduct total NONAAMITIEA BMOUNLS...........c..iuiiiiieieiieiieie it | eb et st ettt bbbttt bbb 0 | ettt | eees ket nE | ehbeeEeE ettt
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....cuuiuiuiieiiiiieieiiisisiesisi s sstssiesssisstessesssssss s ssssssnsesssss | sssessassessssassessssssessessssessessssassassssnsans 20,501,291 | oo 0 | e 20,501,291 | oottt 0
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Annual Statement for the year 2019 of the GRANGE LIFE INSURANCE COMPANY
SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
6 7

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

103

NONE
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Annual Statement for the year 2019 of the G RAN G E LI F E I N S U RAN C E CO M PANY

SCHEDULE A - PART 2

Description of Property

Location

Showing all Real Estate ACQUIRED and Additions Made During the Year
4 5

2

City

3

State

Date
Acquired

Name of Vendor

Actual Cost at
Time of Acquisition

Amount of
Encumbrances

Book/Adjusted Carrying
Value Less Encumbrances

Additional Investment Made
After Acquisition

NONE
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Annual Statement for the year 2019 of the G RAN G E LI F E I N S U RAN C E CO M PANY

SCHEDULE A - PART 3

Showing all Real Estate DISPOSED During the Year, IncIudmg Payments During the Final Year on "Sales under Contract"

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 11 12 13
Expended for Current
Additions, Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Current Temporary | Current Year's | Total Change Exchange Less Amounts Exchange Gain| Realized Gain Total Gain Interest Repairs and
Disposal and Changes in| Encumbrances Year's Impairment Change in inB./A.C.V. Change in Encumbrances Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances | Prior Year | Depreciation | Recognized | Encumbrances| (11-9-10) B./A.C.V. on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred

NONE
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Annual Statement for the year 2019 of the G RAN G E LI F E I N S U RAN C E CO M PANY

SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 1 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation

General Interrogatory:
1. Mortgages in good standing §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
2. Restructured mortgages §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
4. Mortgages in process of foreclosure §.......... 0 unpaid taxes §$.......... 0 interest due and unpaid.

NONE
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Annual Statement for the year 2019 of the G RAN G E LI F E I N S U RAN C E CO M PANY

SCHEDULE B - PART 2

Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

Loan Number

Location

4

City

3

State

Loan Type

5

Date Acquired

6

Rate of Interest

Actual Cost at Time of Acquisition

Additional Investment Made After Acquisition

Value of Land and Buildings

NONE
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Annual Statement for the year 2019 of the G RAN G E LI F E I N S U RAN C E CO M PANY

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

Loan Number

Location
2 3
City State

Loan
Type

Date
Acquired

Disposal
Date

7

Book
Value/Recorded
Investment
Excluding Accrued
Interest Prior Year

Change in Book Value/Recorded Investment

Unrealized Valuation
Increase (Decrease)

Current Year's
(Amortization) /
Accretion

10

Current Year's
Other-Than-
Temporary
Impairment
Recognized

11

Capitalized Deferred

Interest and Other

12

Total Change in
Book Value
(8+9-10+11)

Total Foreign
Exchange Change in
Book Value

14

Book
Value/Recorded
Investment
Excluding Accrued
Interest on Disposal

Consideration

Foreign Exchange
Gain (Loss) on
Disposal

Realized Gain (Loss)
on Disposal

Total Gain (Loss) on

Disposal

NONE




Annual Statement for the year 2019 of the G RAN G E LI F E I N S U RAN C E CO M PANY

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17

NAIC

Desig- Current

nation Current Year's| Year's Other-

and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign

Admini- Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage

strative | Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion Recognized Other B./A.C.V. Income Investment Ownership

03

NONE
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Annual Statement for the year 2019 of the G RAN G E LI F E I N S U RAN C E CO M PANY

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

SCHEDULE BA - PART 2

1 2 Location 5 6 7 8 9 10 11
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition JAmount of Encumbrances| Ownership

NONE
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Annual Statement for the year 2019 of the G RAN G E LI F E I N S U RAN C E CO M PANY

SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

CUSIP Identification

Name or Description

Location
3 4
City State

Showing Other Long-Term Invested
5 6 7

Name of Purchaser or Nature
of Disposal

Date
Originally
Acquired

Disposal
Date

8

Book/Adjusted
Carrying Value
Less

Encumbrances,

Prior Year

Change in Book/Adjusted Carrying Value

9

Unrealized
Valuation
Increase

(Decrease)

10

1

Current Year's | Current Year's
(Depreciation) | Other-Than-

or

Temporary

(Amortization) |  Impairment
| Accretion | Recognized

12

Capitalized
Deferred
Interest and
Other

13

Total Change in
BJ/AC.V.
(9+10-11+12)

14

Total Foreign
Exchange
Change in
B/A.CV

Book/Adjusted
Carrying Value
Less
Encumbrances
on Disposal

Consideration

Foreign
Exchange Gain
(Loss) on
Disposal

Realized Gain
(Loss) on
Disposal

Total Gain
(Loss) on
Disposal

20

Investment
Income

NONE
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Annual Statement for the year 2019 of the G RAN G E LI F E I NS U RAN C E CO M PANY

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 Obligations
912828 PC 8 |US TREASURY NAB....... ..1,227,188 |...100.833 ..1,210,008 1,200,000 (4,163) [ oo | e | e 2.625 |..... 2.260 |MN...... 4,067 .31,500 | 01/15/2014. | 11/15/2020.
912828 SV 3 |USTREASURY NAB....... ..1,372,180 |...100.326 | ... ..1,389,517 1,385,000 1,398 | | | 1.750 |...... 1.850 [MN...... 4,880 | ..........22,488 | 04/16/2015. | 05/15/2022.
0199999. U.S. Government - Issuer Obligation 2,599,368 XXX s 2,599,525 | .o 2,585,000 | ..o 2,585,277 | v 0 (2,765) 0 0 XXX XXX XXX | o 8,947 | oo 53,988 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
38373Q  HL 8 |GNR2003-34 QG........ccoorivirinirierinreienienisneieessnsssesssesesssssessnssssessesssssss | eoneren | oo | cenerenenine | cveverenens T | e 667,809 |...110.489 | .....cccoveven. 635,316 | ..covverernne 575,000 643,098 (8,162) [ .ovvvververrierins | v | s 5.500 |...... 3.550 |MON... | .ccovvrnnee 2,635 | oo 31,625 | 01/04/2017. | 04/20/2033.
38377Y AP 5 |GNR2011-128 PE.......ccccoovvvrnne ...1,574,531 |..105.780 | ..............1,586,703 | ...cccoeuunee 1,500,000 | ..ooovrenne 1,551,740 (4,462) [ ..o | e | s 3.500 10/22/2015. | 09/20/2041.
38378C RT 6 |GNR2012-13EG 225471 |..... 99.729 | ..o 222,326 | ... 222,929 224,270 (B28) | evvveeveiriens [ [ 2.000 06/20/2012. | 10/20/2040.
383780  BL 8 [GNR 2012-17 CD..ovvererereireereriesrseeseniseessensssssssnsessesesssnsssssssssssesssesssnes | eeenes | o [eovererneens | vneenneens | vt 99,066 |...102.035 | ...coovvirerrrnrn.92,869 | v 91,017 96,578 92 | e [ s [ e 4.000 07/11/2012. | 09/20/2040.
383786 CY 2 |GNR2012-134EA.....cccoovvirenee 140,120 |...101.599 ....133,686 140,120 (1,301) [ oo [ s 3.000 12/07/2012. | 11/20/2042.
38378K 5X 3 |GNR2013-161B ..4,187,500 |...101.782 | ..............4,071,310 | ... 4,000,000 | ....ovvene 4,169,863 124 | oo [ s [ 3.144 11/02/2016. | 11/16/2054.
38378K RS 0 [GNR2013-78 AG 529,547 |..... 99.557 538,378 (8B5) | evvvuerrerrnernens [ erneereeineinerienes [ e 2.388 06/04/2015. | 07/16/2043.
38378T X2 1 |GNR2013-109 TW. 1,465,547 |...100.977 3,014 <2500 04/26/2016. | 07/20/2041.
38378W  3A 9 |GNR2013-134LB... ...1,995,000 |...101.686 . 104 | oo [ e [ e 3.000 02/18/2016. | 09/20/2043.
38379F DG 1 |GNR 2015-164 VU ..1,748,600 |...101.054 1,691,000 (3,872) [ oo | e | s 3.000 04/12/2016. | 05/20/2032.
38379F VF 3 |GNR 2015-161 MB ..4,489,142 |..102.143 | .... .4,530,874 | ..... 4,435,774 | .. (4,081) [ oo | e | s 3.000 04/14/2016. | 07/20/2045.
383790 6F 8 |[GNR2017-24BC......ccoovvvrneee 4,498,604 |..... 99.254 | .ovvrrene 4,680,071 | .oovvernne 4,715,209 | ..vvvvrnvs 4,508,963 9,252 | covvereneerinninens [ e [ e 2.400 03/22/2018. | 07/16/2050.
38380A A5 6 |GNR2016-121 AZ ..2,541,539 |...113.741 ..2,590,073 | ..... 2,277,164 | .... 2,501,623 (4,308) [ ..o | e | e 4.000 09/20/2016. | 05/20/2045.
38380B N2 7 |GNR2016-153 AZ ..6,471,451 |..... 96.983 | ..............6,319,432 | ... 6,516,009 | ..........c. 6,475,053 1,074 | oo | e | s 3.000 10/26/2016. | 09/20/2046.
38380B N4 3 |GNR2016-153 ZB ..5,436,347 |..... 98.925 | .............5,555,224 | ... 5,615,547 2,901 | oo [ e [ e 3.000 11/08/2016. | 09/20/2046.
38380 HK 7 |GNR2017-181 AB......cccorvvurnene ..4,620,228 |..... 99.480 | ... LA4,772,219 | .. 4,797,122 8,442 | oo [ e [ 2.350 08/27/2018. | 04/16/2052.
383800  XC 7 |GNR20TB-5 A ...t isssssssesssssssnsins | ennees | 0 | ossrseenins | oevereeens L [ 1,854,436 |..... 99.816 | .oovvvrnen. 1,918,796 | .ccovvrvnnee 1,922,318 3,028 | oo [ e [ e 2.500 04/18/2018. | 11/16/2048.
38380Y  E9 2 [ GNR 2018-121 PL.cuuiiriiriirciiieinirierienieeiseissiie e ssesssesssenins. | coveons ..3,998,899 |..... 97.451 4,484,927 | ..... 4,602,222 | .oooireeer 4,017,608 | oo | s 16,909 | oo [ e [ 3.000 11/26/2018. | 09/20/2048.
38381A  XQ 4 | GNR 2018154 NB.......coooimmiiinirsnrsssnssensssesssnssssssssssenssssesssnsssssssssssnsssssssssans | noeeeas ..2,425,000 |..103.272 | .... 2,581,817 | ..... .2,500,000 4,077 | | | 3.500 12/12/2018. | 11/20/2048.
0299999. U.S. Government - Residential Mortgage-Backed SECUMHIES. ... sssssssssisnes | eoesinnes 48,968,837 XXX | s 49,982,568 | ............ 49,644,997 21,638 0 0 XXX XXX XXX
0599999. Total - U.S. GOVEIMMENL........iviuirisiiiirinisisisssenisssesssnsssssssenssensssesssessssnenas 51,568,205 XXX | s 52,582,093 | ...ccoeeen. 52,229,997 | .........51,499,342 | .o | i 18,873 0 0 XXX XXX XXX
U.S. States, Territories & P ns (Direct and Guaranteed) - Issuer Obligations
419791 YS 1 [HAWAII STt ssiesssssesienes | eveons 502,355 |...113.913 500,000 501,003 (1688) | veveeverieriiens [ e [ e 5.230 02/11/2010. | 02/01/2025.
882723 B8 1 |TEXASS 1,026,920 |...106.599 ..1,065,990 .1,000,000 ...1,018,467 (2,855) ......3.838 12/02/2016. | 10/01/2032.
97705L  WN 3 |WISCONSIN ST...ouuiiiirieeissmsissiersssesesesssessssnssesssssssssessssssesssssssssssssssssssnssenss | assnes 999,250 |...101.071 ..1,010,710 1,000,000 999,613 50 | | [ 5.200 09/16/2009. | 05/01/2026.
1199999. U.S. States, Territories & Possessions - Issuer Obligations............c.coovreenneas 2,528,525 XXX ..2,646,265 | ..... .2,500,000 (2,973) 0 0 XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUAranteed)............o.ourverruereeroreseersiieississererssesneas 2,528,525 XXX | ........2,646,265 | ... .2,500,000 (2,973) 0 0 XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligation
033161  ZN 3 | ANCHORAGE AK ...100.922 1,000,000 (1,972) [ oo | e | e 5.368 03/23/2010. | 04/01/2026.
03588E  4Q 3 |ANNE ARUNDEL CNTY MD.. ...100.787 1,000,000 . (3,160) [ .ovoeverereirriis | e | s 5.350 10/28/2010. | 04/01/2028.
266778 EJ 4 |DURHAMNC 102133 | ..............510,665 | ... 500,000 497,196 193 | oo [ e [ e 4.945 10/19/2010. | 10/01/2030.
304639 MY 0 |FAIRFIELD OH ...102.886 750,000 750,000 ......5.540 06/16/2010. | 12/01/2026.
358776 NK 4 |FRISCO TX.ooovverrererierienrierirenes ..103.026 | ..............2,060,520 | ..... .2,000,000 2,012,092 (1,750) [ oo | e | e 3.500 06/28/2016. | 02/15/2041.
360046 Q9 0 |FULTON CNTY GA.... ...125.251 1,000,000 ...1,000,174 (4] [STSTRTRIN IVRIRIINN IO 5.148 09/17/2010. | 07/01/2039.
412486 5B 4 |HARFORD CNTY MD. ..101.523 1,000,000 | .. ..1,001,337 (2,575) [ oo | e | s 5.375 06/02/2010. | 07/01/2026.
497476 WY 3 |KIRKLAND WA.....c.ovvvirerineirneriniis ..102.868 | ...cocvvnees 1,198,412 | oo 1,165,000 | ..ccovvrenne 1,159,935 LTVC T PRI IPRRRRRIRIIR IO 5.250 12/08/2010. | 12/01/2027.
548253 V2 6 |LOWER MERION TWP PA......... ..102.896 | ..o 514,480 | ..cooveirienne 500,000 500,779 (A1) [ e | e [ s 5.450 04/20/2011.| 01/15/2031.




Annual Statement for the year 2019 of the GRANGE LIFE INSURANCE COMPANY
SCHEDULE D - PART 1

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

1'0L3d

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
562333  FV 1 |MANCHESTER NH.....ocotiiiiiririnieiininienie e siesssessessssssssessennss | soenes e [l IFE | s 499,500 {...101.340 | .....cccooen. 506,700 | ....... 500,000 | ... 499,714 31 | s [ s [ 5.150 |...... 5.150 |JJ....... 12/02/2010. | 07/01/2027.
567609 EH 1 |MARIEMONT OH CITY SCH DIST.....coiiumirinirnerierireesensssesessessssessesssssnes | weneees ..404,105 |...103.642 409,386 395,000 | ... 396,033 (1,465) [ ..o | e | e 5.900 |...... 5.600 |JD....... 08/19/2010. | 12/01/2030.
567609 EJ 7 |MARIEMONT OH CITY SCH DIST.......vvuiiimiimirierierisriisesissiiesienesssssssinns | vovenes ..103.080 | .o 5,154 | 5,000 | 5,013 (19) [ oo | e | s 5.900 |...... 5.600 |JD....... 08/19/2010. | 12/01/2030.
591852 QH 4 |MET COUNCIL MINNEAPOLIS-SAINT.......ccoivrirernriiereriniererenisersesseieresninees | ceveees ...103.392 . 982,445 1714 | s | e | e 5.200 |...... 5470 |FA....... 02/16/2011.| 02/01/2031.
609558 7C 9 |MONMOUTH CNTY NJ . IO I . 102141 | . ....500,000 | ... 500,000 [ .ooovveerrrrireerienins | errieerienieeesenns | oreeeesieseeeens | e | e 4.200 |...... 4.200 |JD....... . 12/02/2010. | 12/01/2020.
64966H YL 8 [NEW YORK NY....oooiiiririirirriiiiiinsiiesieseeesssiss e siessseesssisssssessesssenss. | cvvees PP IS 122,039 | e 610,195 | ....... 500,000 | ... 502,806 (283) | eveveverrrinriiens [ e [ 5798 |..... 5710 [MS......| 009,663 | ... 28,990 |03/23/2010. [ 03/01/2028.
668180 DK 5 |NWSTRN OH LOCAL SCH DIST CLAR.......ccstveerrmrinerierieeireesseissessssssenes | woeees JO ISP IOV 1FE ..1,023,450 |...104.070 ..1,040,700 1,000,000 | ..coovvrenee 1,002,839 (2,918) [ oo | e | e 6.875 |...... 6.550 |JD....... 68,750 | 12/13/2010. | 12/01/2038.
741701 YH 3 |PRINCE GEORGES CNTY MD.....ccoooviriririiriinnieneiivenienisssississesiesissssenies. | vevenes [P ISR IOV 1FE 953,890 |...100.262 ..1,002,620 1,000,000 | ... 973,100 2,372 | oo | e [ s 5.000 |...... 5.390 |MS...... .50,000 | 10/26/2009. | 09/15/2029.
796269 UD 8 | SAN ANTONIO TX INDEP SCH DIST.....ovvurivirrererenernerieniseessessesssensensnee. | eevnees | | vveverenes | vevens 1FE ...1,579,601 |...102.683 ..1,488,904 1,450,000 460,661 [ oo | e (16,507) [ vovverrereerenins [ ervrerrneerneeiieines [ veennd 6.097 |.....4.880 |FA....... .88,407 | 05/24/2011. | 08/15/2031.
879709 N6 6 |TEMPEAZ 1,027,920 |...101.686 ..1,016,860 .1,000,000 ...1,001,769 (3,402) ...5.719 57,190 | 06/22/2010. | 07/01/2030.
930863 S3 0 |WAKE CNTYNC . 992,030 |...100.794 ..1,007,940 1,000,000 | ... 995,134 KIST A IR [RVRRRPR IR 5.300 R .53,000 | 03/24/2010. | 04/01/2029.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation s 17,448,944 XXX ....17,973,636 17,242,342 [ o0 | s (29,537) 0 0 XXX XXX XXX [ s 276,776 ...905,785 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession . 17,448,944 XXX v 17,973,636 ..17,265,000 17,242,342 (29,537) 0 0 XXX XXX XXX | e 276,776 ...905,785 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
018100 DU 8 |ALLEN TX CMNTY DEV CORP.......cccoviiirieririiriissieiesisesneissisesiesiisens | aeenes [P PPN IOV 1FE 560,000 |...101.510 ....560,000 | ... 560,000 | ..ocvourieriiiiiniis e | e | e | v 3.073 |..... 3.070 |MS...... 5,736 .17,209 | 08/16/2016. | 09/01/2031.
143287 CB 4 | CARMEL IN LOCAL PUBLIC IMPT BO........ccviumreririeieririeeseriesssneesensenenns | cevees [P ISR IOV 1FE]| .. ...1,000,000 |...103.151 | ..............1,031,510 | ..............1,000,000 | ............ 1,000,000 [ ..oeouveereeerienires | rererreernrinnienins | vereseernssnniens | e | e 3.762 |...... 3.760 |JJ....... 7,347 .37,620 | 07/21/2016. | 01/15/2041.
143287 FH 8 | CARMEL IN LOCAL PUBLIC IMPT BO........ccoiiemieeeerneereesneisersssssssesensssenns | ceves [P ISR IOV {15 771,043 |...105.656 772,336 B85 [ oo [ e [ e 3.700 29,045 |02/08/2018. | 01/15/2034.
15504R  ET 2 |CENTRL PUGET SOUND WA REGL TRA. SRR OO [P PPN IOV 1FE ..1,319,770 |...131.534 | .............1,315,340 | ..............1,000,000 | ............. 1,270,617 [ .o | e (14,284) [ oo [ e [ e 5.491 .54,910 | 05/31/2016. | 11/01/2039.
1565675 BX 8 |CENTRL UT WTR CONSERVANCY DIST. SSSPRTRRT IO [P ISP IOV 1FE 501,480 |...100.843 ....500,000 | ... 500,046 (E:0) ) TN ORI DTN 5.300 .26,500 | 06/01/2010. | 10/01/2027.
196632 HE 6 | COLORADO SPRINGS CO UTILITIESR......ccooviviirirriciieiiriciissinniseiiienes | cvvi [P PPN IOV 1FE ..1,579,360 |...136.199 1,260,000 | .....ccoooee. 1,509,761 [ ..o | e (11,512) [ oo [ e [ e 6.013 .75,764 | 03/08/2013. | 11/15/2039.
3130A8 GX 5 |FEDERAL HOME LOAN BANK........cccntiimiimriierireineeiessssssienisesesssessssesessenes | coveens IO I . 887,930 1,000,000 | ... 892,776 A5T8 | oo | e | e 3.000 .30,000 | 12/07/2018. | 06/16/2036.
3130A9 X6 3 |FEDERAL HOME LOAN BANK.......ccociiiuiiurireiieinneisssesesiienisseessessssisssssenes | cevenns JO0 IR IOV 1FE| oo 1,997,520 |....99.633 | ..............1,992,660 | .............. 2,000,000 | .oorererern 1,999,906 | .oooviociicrierinens [ e e | e | e 2.000 40,000 | 11/03/2016. | 11/25/2031.
3130A9  YG 0 |FEDERAL HOME LOAN BANK........cccoiriuiriiiriienirninsiiessesssesisenesssnsssinnses | vevenee | oo | eevenirnens | vovens 1FE ...3,000,000 3,000,000 | ..coerererre3,000,000 | oooivenirierinninins [ e e | v | e 2.000 .60,000 | 11/03/2016. | 11/25/2031.
3134GA FP 4 |FREDDIE MAC [V I e ...1,000,000 1,000,000 | ..ovieeree 1,000,000 | cooovorrercirnnineins [ everrerienirneninees | eeverrenienenenns [ e | v 2.000 .20,000 | 08/18/2016. | 08/28/2031.
3134GA  FX 7 |FREDDIE MAC.......ooiiiiiieineisiiesiie et sssessssssssssssssssessnes | eveses o] B4 | oo | e [ 2.150 .10,750 | 08/19/2016. | 08/27/2027.
407288 XY 0 |[HAMILTON CNTY OH SWR SYS REVEN. . [ ...102.640 ..1,026,400 (896) ......5.370 .53,700 | 10/19/2010. | 12/01/2035.
45506D WV 3 | INDIANA ST FIN AUTH REVENUE........cc.ccooimiiinierineiissineseisesiesensein | s ] ...102.768 ..1,027,680 . (2,347) [ oo | e | s 3.066 .30,660 | 08/25/2016. | 07/01/2029.
61336P DR 9 |[MONTGOMERY CNTY MD REVENUE.........cccooomirririeriiinininsieerienineeienins | eveene o] ...103.807 1,012,118 975,847 (B01) | evereerrrierieens [ e [ e 5.000 148,750 | 08/31/2011. | 05/01/2031.
64469N  AG 4 |NEW HAMPSHIRE ST FEDERAL HIGHW.........covmviiereriseirserierieeesenssninnes | cevns IO I . ..112.638 | ... ..1,126,380 . 992,827 1,066 [ oo | cerireinerieninees | e 4.984 149,840 | 11/12/2010. | 09/01/2025.
64985H WY 9 |NEW YORK ST ENVRNMNTL FACS COR v | s e | e 1FE| v 885,437 |...101.456 | ...coovvvrenen 958,759 | ...oovvrirnne 945,000 | ... 896,805 3,768 | oo [ e [ e 2.720 25,704 | 11/17/2016. | 07/15/2030.
677632 MV 0 | OHIO ST UNIV...iiiiiiiiiieeinisieeseriesiiesiesssssessssssssessesssesssssssssssessesssesess. | seeees [P IO IOV 1FE ...1,000,000 |...127.443 ..1,274,430 1,000,000 | ..voeeree 1,000,000 [ cooovererercerrrininns [ everierienerneninees e [ e | v 4.910 149,100 | 09/15/2010. | 06/01/2040.
73358W  XP 4 |PORT AUTH OF NEW YORK & NEW JE [SPTTURIORIORORORN IO e | 1FE ..2,121,700 |...109.898 . 2,000,000 | .cccerennn2,077,324 | oo | i (12,542) | ..o [ e, [ e 4.823 .96,460 | 04/04/2016. | 06/01/2045.
795681 GM 1 | SALT LAKE CNTY UT MUNIBLDG AU......covvviirirrirrirriinniinerienisssesseinsienens | veenes [P PPN IOV 1FE ..1,022,680 |...122.679 ..1,226,790 1,000,000 (1,261) [ oo | e | s 5.820 .58,200 | 01/25/2010. | 12/01/2029.
796253 Y3 0 | SAN ANTONIO TX ELEC & GAS REVE.........c.osiiiieieieeiieniscissssisessesinnes | eoeees N [ 1FE]| .. ..2,167,891 |...137.519 ..2,337,823 1,700,000 12,125,408 | ..o | s (14,189 [ ovvvrvereerierinns [ e [ e 5.808 .98,736 | 11/15/2016. | 02/01/2041.
79642B LS 0 [ SAN ANTONIO TX WTR REVENUE........ccooimiiiviiiinineieisniseeenississisnsssnnns | covenns e [l IFE | s 400,000 |...101.571 | .................406,284 | ................ 400,000 | ... 400,000 | ..o | e | e | e | 6.170 24,680 | 11/12/2010. | 05/15/2032.
812631 HB 8 | SEATTLE WA DRAIN & WSTWTR REVE......... [SSSTIRRRRRRIRS IO o] 496,345 |...112.733 | .................563,665 | ....... 500,000 | ... 498,493 269 | oo | e | s 5.000 .25,000 | 12/21/2009. | 11/01/2024.
89602N  UN 2 | TRIBOROUGH NY BRIDGE & TUNNEL........c.cccooriviriiiinniiciienisniinsissiiens | cvii e ..1,328,390 |...133.551 | ............1,335510 | ...cccoo.ee. 1,000,000 | ....cccoooeee 1,293,599 [ ..o | e (10,975) [ oo | cevereierseireneines [ s 5.500 .55,000 | 09/14/2016. | 11/15/2039.
91476P QY 7 [UNIV OK REVENUES..........cccosiiiiiiirineieieisessiseesissssessssenssssssenens | coenes ..1,381,217 |...101.556 1,455,000 4191 | e e [ 3.375 149,106 | 11/22/2016. | 07/01/2032.
915217 SB 0 | UNIV OF VIRGINIA VA UNIV REVEN........... NP 1,210,150 |...128.402 . (5,974) ......5.000 .50,000 | 01/25/2016. | 09/01/2040.
916277 KV 7 |UPPER OCCOQUAN VA SEWAGE AUTH [ESTORRRRORRE BTN o] 750,000 |...121.638 750,000 [ oo e | e | e | 5.300 .39,750 | 12/20/2010. | 07/01/2027.
928172 WG 6 | VIRGINIA ST PUBLIC BLDG AUTH P...ccccooerriirierierireereeissiseniessssssenins | veveees ] 977,621 |...125.896 965,207 (1,675) [ oo | v | s 5.900 .55,755 | 11/12/2010. | 08/01/2030.
938240 CN 6 | WASHINGTON CNTY OR CLEAN WTR S......ccoiriiniiririnriiciisississisesienins | s o] ..1,075,060 |..121.778 | ............1,217,780 | ..............1,000,000 | ............. 1,044,454 (3,979) | oo | e | s 5.701 57,010 | 07/30/2010. | 10/01/2030.
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944088 AA 1 |WAXAHACHIE TX EDU FIN CORP EDU e | s e | 1FE| oo 1,499,372 {...109.269 | ......ccoo.uc. 1,529,766 | ....cocouunee 1,400,000 | ..o 1,459,510 | coooirniiiviiiens [ e (11,852) [ oo [ v [ e 4556 |...... 3.550 |FA...coo| cvvreeae 24,096 | .......... 63,784 | 05/31/2016. | 08/15/2033.
977100 DR 4 |WISCONSIN ST GEN FUND ANNUAL A......cooomiriiniiinnninsrseni s | s [ IR [ 1FE| i 1,188,665 |...103.609 1,295,113 1,250,000 2,431 3.2% |..... 3.650 |MN......| ool 6,863 | ..ovvune 41,175 | 11/18/2016. | 05/01/2037.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 34,627,075 XXX ............36,796,380 . 34 301,265 | ..o 0] e, (75,025) 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128HX SS 5 |FHS 268 30 ..101.918 ..1,059,135 ...1,069,056 (8,129) ......3.000 09/13/2012. | 08/15/2042.
3128KJ CZ 3 |FGA55488................ o] ...109.158 50,346 B1 | o [ s [ 5.500 12/13/2006. | 12/01/2036.
3128MJ BW 9 | FG GOBO52........ccouerureeerieriseseseesesisessesssesessess s ssssssssissssssssnssss | woneees ] ...112.603 75,468 A8 | oo | e | s 5.500 11/20/2006. | 04/01/2035.
3128P7  RY 1 [FG COT403........cooiicieiiieiie st sessssesssienes | eveons o] ..104.599 | ................401,077 | ....... 383,441 | ... 383441 | oo e | e | e | 3.500 10/02/2012. | 03/01/2032.
B128P7 82 0 [FG COTA37 oottt ssnsssnsenes | eeenns . 104599 | e 315,694 ....... 301,813 | ... 313,699 (2,085) [ ..o | v | s 3.500 04/16/2012. | 04/01/2032.
31204M A7 6 |FG E02730.......cciiiiiiciiciinissieiesi s | s ...104.303 72,089 (942) | covvoreinrieens [ [ 4.000 11/24/2010. | 10/01/2025.
3136A6  XB 5 [FNR 2012-56 KV......oovvuiricrirririeiniieiiesie s ssesssenses | ceveons e ..101.993 | ..............1,019,939 | ..............1,000,000 | ............. 1,001,439 (750) | cevevererrrinriiens [ e [ e 3.000 09/10/2015. | 05/25/2031.
3136A7  ZV 7 |FNR2012-83 BA......oieeiiiceieirceieeieriesi e ssessssnnas | eeenns o] 102375 | 301,632 | 294,535 | ... 298,810 (2,317) [ oo | e | e 3.500 10/18/2013. | 03/25/2041.
3136A9  BL 1 [FNR2012-106 QP......ovouieiiiiiieniiniesisesiesiesisssiessisssessesesssssssienns | eveons e 2101228 | 503,741 | 497,626 | ... 501,669 (C7£:) ) IO OUSPRRTORRION PR 3.500 05/11/2015. | 10/25/2042.
3136AG  RG 9 [FNR2013-109 PZ.......cooieeiiericrieeeseesssisesiesiesesseessssssessessesssessssssssssnns | neveens . 3,644,664 |..115.828 | .............. 3,966,058 | ....cvovnven. 3,424,092 | ....coonnee. 3,633,672 1,837 [ o | e | e 4.500 11/01/2016. | 10/25/2043.
3136AJ  E9 3 [FNR20T4-26 BL......coooiiiiiiiscicceccnicsessns i | e e ..1,536,994 |...103.398 ..1,554,079 1,503,000 ..1,518,317 (4,187) [ oo | e | s 3.500 X . 09/23/2014. | 11/25/2042.
3136AP 2K 7 [FNR 201588 BW.....coooiviirimiieiricriereicnisrisseienssesssenssesissessesssssssenssenssssesnns | sovees ] ..1,999,688 |...101.982 ..2,039,644 2,000,000 1,999,688 | .o | s | e [ e | 3.000 . 5,000 | ..o 01/21/2016. | 08/25/2035.
3136AP  EM 0 | FNR 2015-45 VD....oiviuiiciiciiseieiiesies st ssissessssssssssssssssens. | soeees o] ..4,345640 |..... 98.336 .4,311,073 4,384,000 | ....oovvnne 4,357,003 4,054 | i | e | s 3.000 0,960 08/10/2015. | 07/25/2035.
3136AP  GW 6 |FNR 2015-52 VB. e 2,054,688 |...102.462 ..2,049,246 .2,000,000 | ... 2,034,020 (9,615) ......3.000 05/04/2016. | 09/25/2038.
3136AQ  LX 6 [FNR 2015-80 VM....ocvouriicireiiieieniesieeie st ensssessssssssensenssesenas. | evenns ] ...1,507,266 |..... 99.562 ..1,493,444 1,500,000 | ..cooovrenne 1,503,878 (1,001) [ oo | e | s 3.000 03/16/2016. | 08/25/2034.
3136AR  ZA 9 [FNR 201621 GVt ssssssissnnes | oo o] ..4,180,522 |...102.486 4,127,000 | ...ccoovuees 4,166,443 (4,685) [ ... | e | s 3.000 04/01/2016. | 03/25/2036.
3136AV  ZP 7 |FNR2017-16 YW.. oottt ssssessessessssssssssens | vonenes IO I . ..2,832,579 |..... 98.461 | ... ..3,260,812 | ..... 3,311,748 | .... 2,855,854 20,341 | o | e | s 3.000 11/19/2018. | 03/25/2047.
3136AW B4 8 | FNR 201745 MK.....ouiiuiiciiciciiseseiie it essssissessssssssssnnss | seeees [P0 IO IV L [P 2,214,745 | ..... 98.943 | .ovvvvnne 2,241,078 | ........ 2,265,000 | .... 2,216,710 1,965 | coovvvvrinerenins | e | s 3.000 07/19/2019. | 06/25/2047.
B1B7TAN  CM 5 [ FN 25BB76.........coorreeiiiiiiieiiesieississsiesie s ssssessssessenes | svvees PP IO . . ..107.730 .123,939 ...115,045 | ... 123,206 (2,013) [ oo | e | s 5.500 09/28/2010. | 04/01/2027.
31371N SQ 9 |FN257127.. st | srries IO I . ...103.353 53,697 | .. 56,247 (1,581) [ cooeererenerreris | cerrveineesierineens | e 5.500 12/14/2010. | 02/01/2023.
3137A3  UW 0 [FHR 3753 AS... ..ottt | cereees o] . . 2102832 | e 271,734 | 264,250 | ... 270,221 (3,030) [ ..oovveiriieiis | e | s 3.500 08/03/2011. | 11/15/2025.
3137A8 XZ 6 |FHR 3844 DA.. e ...100.258 41,944 (954) 4,500 05/09/2011. | 10/15/2039.
3137AG CA 6 |FHR3947BC.. bbbt | ariins o] . ...100.670 84,660 (A28) | ceververerineinens [ e [ e 2.500 03/09/2012. | 10/15/2026.
3137AM K7 1 [FHRA020 EJ....oooviiicsnie e ssssssisensensssnes | eveens PP IS . . ..102.752 . T12,528 | oo v | v | e | aeeene 3.000 10/23/2013. | 02/15/2042.
B137AN  QF 5 |FHR 4036 PA. ...ttt ssssssss st sssssssssssnns | soneees IO I . ...101.546 297,049 301,570 (1,683) [ .oooerreerrerins | cevrveineriserineens | e 2.750 11/14/2014. | 04/15/2041.
3137AN VW 4 |FHR4031LB ..101.075 263,340 | ... 263,340 | ..o e | e | | s 3.000 04/17/2012. | 01/15/2031.
3137AT  2J 0 |FHR 4092 AY. 1,374,625 ...103.634 .1,400,000 | .. 1,379,531 1,782 ......3.000 |.. 01/25/2017. | 08/15/2032.
3137AX  RX 3 |FHR 4154 PD.....cccooovrriiirrii ..1,730,000 |...110.390 1,730,000 730,000 [ e | e [ [ 3.500 |...... 3.490 |MON... 5,046 02/12/2013. | 01/15/2043.
3137AX TP 8 |FHR 4156 PC.. 961,838 |...100.104 965,292 4,264 | oo | e | s 3.000 |...... 3.160 | MON... 2,420 11/25/2014. | 01/15/2043.
3137BA AN 2 |FHR4332VZ. ..2,205,345 |..... 99.056 . . 2,231,326 8,160 | .ovvvrercerrrinens [ ererereerseineiieees [ e 2.500 |...... 3.110 |MON... 4,770 01/19/2017. | 01/15/2033.
3137BJ H4 8 |FHR4471N 3,976,854 |...110.528 3,541,869 | ............. 3,940,556 | ...oovvvcrierinrienns | i (34,093) [ oo [ v [ e 4500 |...... 3.320 |MON...| .covuueee 13,282 09/06/2016. | 12/15/2053.
3137BR  FP 5 |FHR 4607 VB. ...2,990,625 |...100.691 .3,000,000 | .... 2,992,394 819 [ [ e [ e 3.000 .7,500 11/22/2016. | 05/15/2035.
3137BS  FA 6 |FHR4622TQ....cocooovvrriririiis ..3,588,098 |...101.845 .3,666,000 | ............ 3,604,256 7,589 | oo [ e [ 3.000 19,165 11/22/2016. | 03/15/2045.
3137BS FF 5 |FHR 4622 VB, ...2,988,750 |...102.046 3,000,000 | ... 2,990,804 921 [ e [ e [ e 3.000 .7,500 11/18/2016. | 12/15/2039.
3137BS FR 9 |FHR 4621DB.. 1,864,154 |...100.172 .1,852,000 (632) ......3.000 4,630 10/26/2016. | 10/15/2046.
3137FH  JW 4 |FHR 4823 DG. ..2,169,370 |...100.966 2,148,223 | .ot 2,156,962 | oo | i (26,926) [ ....vovverreririns [ e [ e 3.500 16,266 08/22/2018. | 06/15/2040.
3138L4 2C 6 |FN AM4370 971,730 |...115.021 (9,002) [ .ovoernrererrerins | vevrveernerserineens | e 4.870 .3,648 11/18/2016. | 09/01/2031.
3138L4 6B 4 | FN AM4465 L2475 2,165,102 ) 1,924,950 ) 2,098,806 (20,486) | ....ooovvvrerriins | v | e 4.500 7,219 11/16/2016. | 10/01/2033.
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3138L6  ES 3 |FNAMBSAA........ooiiiieiceie sttt nssessniens | seenes e | 1FE| oo 1,914,538 |...113.450 | ......cco...c. 1,926,433 | ..coovvvvenee 1,698,038 | ....coooeeee 1,884,331 [ .o | e (13,347) [ v [ e [ e 4450 |...... 3.330 | MON... 11/18/2016. | 03/01/2034.
31393M WO 8 | FHR 2586 WG.......ocverrerceerieiienieeiecs i ssesssessssssssisnes | woeees o] ..106.829 | .................295,038 | ....... 276,176 | ... 279,960 (894) | overnerrineiiens [ e [ e 4.000 |...... 3.570 |MON... 08/08/2010. | 03/15/2033.
31395B D7 5 [FNR2006-22 CE........coooiviiiiiieiiiiieiesissiesisisssisssiessessesisssins | eveens o ...103.300 131,285 | oo 127,091 | ... 127,702 (77272 OO ISR DO 4500 |...... 3.950 |MON... 03/15/2010. | 08/25/2023.
31395E  YP 6 [FHR 2835 HB.....coooeirceecieeceseisni s snssssnnnes | evenes ...103.875 101,841 98,041 | .. 99,267 (401:) ) OO USRI BTN 5.500 |...... 4590 |MON... 02/10/2009. | 08/15/2024.
31396) 2L 8 |FHR 3127 CY.. bbb nienes | sriins . ..107.826 | .... 121,489 LG112,671 | 114,688 (559) | evvverererrneirens [ ereeereeineiseiienes [ e 5.500 |...... 4670 |MON... 02/23/2009. | 03/15/2026.
313978 BN 0 [FNR20T1-43 B....covireiciiienieeinieissiesseesiesssesesssssssassssessenssssses | coveens . 104,652 | e 523,261 | ....... 500,000 | ... 515,181 (4,942) [ ..o | e | s 3.500 |...... 2.610 |MON... 09/30/2015. | 05/25/2031.
31398L BJ 6 |FHR 3597 LE ...103.720 194,612 ... 187,631 | ... 195,827 (A7) | ceveeeeerineinens [ [ e 4.000 |...... 2.550 |MON... 01/22/2014. | 07/15/2039.
31398T B8 3 |FNR2010-92B ..112.325 ..2,246,510 | ..... .2,000,000 | .....cooeuce 2,181,173 (21,708) [ .oovevrerrerenins [ v [ e 4500 |...... 3.060 | MON... 12/14/2015. | 08/25/2030.
31402R  JV 2 |FN 735676.. ...110.206 106,368 .96,518 | .. 99,956 ({720 [T ORI DO 5.000 |...... 3.730 | MON... 04/27/2009. | 07/01/2035.
31403D BW 8 |FN 745353.. ..112.538 .110,620 ..98,295 | .. 95,622 (239) ......5.500 MON... 04/25/2006. | 03/01/2036.
31404A GX 6 |FN762614.. ...106.710 93,416 (194) | cevvreererireirens [ v [ 5.000 MON... 12/22/2003. | 12/01/2023.
31404S GD 1 |FN77699%.. ...109.282 74,573 (A1) TN URUIRRRRION DR 5.000 MON... 09/28/2009. | 04/01/2034.
31417G VK 9 [FNABIBIT...ocvoiiiriiieiseienierisniisnisesienissessssssssissssessesssssssssssssssnens | vovenes | oo | connvenenne | cvnvirenens [ i 470,280 | oo 99.830 469,773 (161) | cevvrverreiseienns [ rererneeissiseiiinnes [ e 2.500 MON... 06/05/2013. | 06/01/2033.
31417Y  2J 5 |FNMA0776 ..107.459 | .................306,547 | ....... 285,266 | ... 299,794 (2,735) [ oo | e | e 4.500 MON... 06/22/2011. | 06/01/2031.
31417Y 3N 5 |FN MA0804 ...106.485 ...145,066 | ... 149,087 (1,018) [ oo | e | s 4.000 MON... 06/06/2011. | 07/01/2031.
31417Y TV 9 |FN MA0563 ...106.471 ...150,356 | ... 150,356 (5,623) [ .ovovevnrveerierins | rerivrenerierinens | e 4.000 MON... 11/15/2010. | 11/01/2030.
31418A E9 5 |FN MA1059 ..104.538 | ................312,200 | ....... 298,647 | ... 312,406 (2,077) [ oo | e | e 3.500 |...... 2.350 |MON... 05/30/2012. | 05/01/2032.
31418A EB 0 |FN MA1029 . - 104532 | e 284,609 | .. 272,270 | ... 283,511 (2,649) [ ..o | e | s 3.500 |...... 2.420 |MON... v 9,529 | 04/16/2012. | 04/01/2032.
31418A  TA B [FNMATAAA ot | eeenas o e e 456,188 | 99.830 | .oovrvirernnn 840,278 | oo 441,028 | ... 451,508 (2,326) [ ..o | e | s 2.500 |...... 1.930 [MON... | o919 | s 11,026 | 04/30/2013. | 05/01/2033.
31418B  TK 2 [FNMA2353.. ...ttt snssenens | eeeins o] ..2,929,829 |...102.590 2,859,241 | ... 2,917,805 | ..o | e (13,684) [ ..o [ e [ e 3.000 |..... 2.530 |MON... 85,777 | 07/28/2015. | 08/01/2035.
38380U  QZ 9 [GNR 201815 GZ.....ovveuiricrirrircereeissriesiesiecesesissssessesssesesesssssssessssssesses | cevees ] . 1,014,737 98.499 | ... . 1,059,109 | ..ooovvreene 1,015,120 383 | e | e | s 3.000 |...... 3.180 | MON... s 13,140 | 06/27/2019. | 01/20/2048.
38381B X3 3 |GNR 201918 PZ......oiiuuiieuirsierississessssnissssssns st snisssnssnssenss | asesas [P IR I [ I 502,282 |...103.468 | ....cccc0e0e..532,632 | coooviiiiiis 514,776 | ... 502,657 KY( T R [TRRRR PO 3.500 |...... 3.680 |MON... | oo 1,501 | i 11,855 | 04/11/2019. | 02/20/2049.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... 69,444,247 XXX ....70,950,596 ...68,333,266 | ........... 69,121,234 | o0 [ (157,913) 0 0 XXX XXX XXX [ s 192,904 | ... 2,247,929 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ 104,071,322 XXX ..107,746,976 101,258,266 | ......... 103,422,499 (232,938) 0 0 XXX XXX XXX | s 535,026 | ..... 3,622,137 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
002824 BG 4 |ABBOTT LABORATORIES e 1,027,260 |...124.803 ..1,248,033 ...1,026,096 (1,053) oo 4.750 47,500 | 11/14/2018. | 11/30/2036.
00287Y AR 0 [ABBVIE INC.....cooiiiiiiiieiciiiiseiie it ssesssesssssins | eeenas ] 757,605 |...113.167 756,562 (B07) | cevereererineirens [ e [ e 4.500 .33,750 | 05/19/2016. | 05/14/2035.
00507V AM 1 [ACTIVISION BLIZZARD INC........cccrivirrirriierinirienisisssiiesisssiessenesssesssienns | coveens . 464,285 |...104.261 468,211 3,531 | oo [ s [ s 3.400 .17,000 | 11/19/2018. | 06/15/2027.
010392 EC 8 |ALABAMA POWER CO . [P ISR IOV 1FE]| .. ...1,005,300 |...126.675 | ... ..1,266,755 | ..............1,000,000 | ............. 1,003,390 (R1(0)) [T ORI DO 5.700 .57,000 | 02/24/2003. | 02/15/2033.
012725  AC 1 | ALBEMARLE CORP........ccostvimiiieiieriiiisisniesiesisesnsissiie s sssisssiaes | soenes e | 2FE| i 502,110 |...107.089 | ....ccccouurs 535,446 | ....... 500,000 | ... 501,769 (B27) | ceverrerrrirrinens [ [ 4.150 20,750 | 12/12/2018. | 12/01/2024.
01273P  AA 0 |ALBEMARLE WOD PTY LTD...cooirirrereereemnermerieseseessnssssssesssensseesssssssssses | seveons [P PPN IOV 2FE 498,580 |..... 99.894 | ... 499,474 | ... 500,000 | ... 498,591 11 | s [ e [ e 3.450 11/19/2019. | 11/15/2029.
017475 AC 8 | ALLEGIANCE (CARDINAL HLTH) PUT.....ccociiiiiiiiiirisissicciiessseicssissiiens [ e | e [ 2FE| .. ..1,014,863 |...120.435 895,721 | ..o | s (18,541) [ oo [ e [ e 7.000 10/25/2012. | 10/15/2026.
020002 BG 5 | ALLSTATE CORP.......cccitieiriirierirriteississsiesiesessssssisssie s nessesssssssssssens | seenes [P PPN IOV 1FE| .. ..993,030 |...110.383 993,166 136 | oo [ e [ s 3.850 06/05/2019. | 08/10/2049.
023135  AJ 5 | AMAZON.COM INC.....oirvuririireineieiiesiesisessssisessssssssssessssissesssssssssenss | seeees [P ISR IOV 1FE]| .. .476,830 |...101.937 490,156 BATT | o | veeeneenseiseineees [ e 2.500 .12,500 | 07/29/2015. | 11/29/2022.
023135 AP 1 | AMAZON.COM INC......ccvviririiiririiiesiessiesississise s sssssssssienes | seenes JO ISP IOV 1FE| oo 530,230 |...125.854 528,656 (1413) [ oo | e | s 4.800 24,000 | 11/14/2018. | 12/05/2034.
029163  AD 4 |MUNICH RE AMERICA CORP........ovverrerriirmerierireessnsssssessessssssssssssssnes | voneees [P IO IOV 1FE| cooii 1,012,635 |...128.842 900,201 [ oo | v (18,309) [ .ovveverereererins [ ervrerrneerneniieines [ vrenne 7.450 .55,875 | 02/05/2013. | 12/15/2026.
03040W  AK 1 |AMERICAN WATER CAP CORP.........cccccoviimiiiiirinniinnissiicsiesissiississsienes | cvvis . 2| 2FE 996,010 |...105.994 998,170 K17 STUTRRUIO IPRRRURURPIIRN) IV 3.850 .38,500 | 11/08/2013. | 03/01/2024.
03040W AN 5 | AMERICAN WATER CAPITALC... B [P ISR IOV 2FE| e 1,107,980 |...101.976 | ..............1,131,939 | ..............1,110,000 | ............. 1,108,538 187 | oo [ e [ s 3.000 .33,300 | 11/14/2016. | 12/01/2026.
03073E AJ 4 |AMERISOURCEBERGEN COR 2 855,899 |...102.371 851,386 (799) .....3.500 11/05/2013. | 11/15/2021.
03076K  AB 4 |AMERIS BANCORP........coccomtiimiinirirerieninninnissnieniesisnssessisssssenssnssnsennis | venves | oo | vevivernnne | eerenFE | v 500,000 |...100.714 500,000 | ..oovveurireririiniis e | e | e | 4.250 12/04/2019. | 12/15/2024.
031162  BA 7 JAMGEN INC.....coviiiieirriniieiieeieniesiseessesssesiessesssssessssssessessessssssssssssnens | eonnees | 0 | voveverenens | vevens 2FE ...1,055,290 |..134.743 | .............1,347,434 | .............1,000,000 | ............. 1,045,007 (1,236) [ c.oocernrererrerins | eevrveeneriieeinenns | e 6.400 01/21/2009. | 02/01/2039.
032095 AG 6 | AMPHENOL CORP........ccccoovviiiriiiniinniienisisnississiiesiesssnssssnsssssissssensene. | e | o | vvesiienis | oevees 2FE 957,790 |...103.680 965,916 7,231 3.200 11/14/2018. | 04/01/2024.
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032654  AH 8 |ANALOG DEVICES INC........cooiiviiiriiinriinciisnsisssisssissssssssssnscsnssinss | e 2] . 2FE 479,695 |...101.837 | ..cccovvvinnnns 509,190 | ....... 500,000 491,107 2414 | e [ [ 2875 | ... 3.430 |JD....... 12/10/2014. | 06/01/2023.
036752 AG 8 |ANTHEM INC......cooooiiiiiiiieiecirereseseseseiesesiesesiesesieseseesessessssensssenns | wvenes | oo | cevevirennns | cevens 2FE 973,680 |...108.528 1,000,000 976,520 2,359 | oo [ e [ e 4101 |..... 4440 (MS...... 10/17/2018. | 03/01/2028.
037833  BX 7 |APPLE INC.....ctviiiiiiierieririisnieiesie s siesssssssssssssesissssssssssssnniss | covenes | o | vvevivenes | vevens 1FE ..1,038,070 |...125.094 1,000,000 | ....covveeee 1,037,265 (739) | coveveerrirrieens [ [ 4.650 |...... 4.400 |FA....... 11/14/2018. | 02/23/2046.
038222  AK 1 |APPLIED MATERIALS INC.......cooiiiireiiceieceeeseienesssesssesesssssessenssssnssans | veees [ oo | coveveinens | cevens 1FE ...1,163,640 |...126.173 .1,000,000 | ............. 1,142,344 ({2 [OSTURRUSOON DU I 5.100 |...... 3.850 |AO...... 09/14/2016. | 10/01/2035.
03835V AG 1 [APTIV PLC.....iiiiiiiiiriiinceiinseeiesesiessisssiesssssssssssssssssssssssesssssssssnsnies. | ooneie | oo [ eevermnnins | e 2FE]| .. 500,645 |...108.371 ....500,000 500,604 (A1) ] oo | e [ 4.350 |...... 4.330 [MS...... . 03/01/2019. | 03/15/2029.
03836W AC 7 |AQUA AMERICA INC........ccoooirviiriiiniinneiissesseissseisssisnsssssssssnssssnnses | evvins | oo | ovnnniiins | coneee 2FE| o 999,990 |..111.913 | oo 1,119,136 | o 1,000,000 999,996 B [ e | | 4276 |...... 4270 (MN.....| ool 7127 | 21,974 | 04/24/2019. | 05/01/2049.
03937L  AA 3 | ARCH CAPITAL GROUP LTD......oiriuirririrririeeeirenisessisssssssesesssssssssensenenes | woveeee [ oo | cenevirennns | covens 2FE ...1,006,755 |...141.718 750,000 972,794 | oo | e (10,856) [ ..oovvveveevereriins | oo | e 7.350 |...... 4510 [MN...... .55,125 | 09/15/2016. | 05/01/2034.
039483 BP 6 | ARCHER DANIELS MIDLAND C......cocovvvvuiriirieririnriiniiseiisesiesesssssssisssiiens | vevenes 499,480 |...103.124 500,000 499,633 145 | e [ [ 3.375 |...... 3.400 |MS...... 113,219 | 11/28/2018. | 03/15/2022.
040555  CF 9 | ARIZONA PUBLIC SERVICE..........cccooiriireiiememieseniscesiesesissesiseseseesenesesenes | s ..563,552 |...122.748 ....456,000 551,995 (5,493) 5.625 |.....3.620 |MN...... .25,650 | 11/08/2017. | 05/15/2033.
040555 DA 9 |ARIZONA PUBLIC SERVICE. ..499,720 |...100.499 ....500,000 499,722 2 .....3.500 11/18/2019. | 12/01/2049.
04351L  AB 6 | ASCENSION HEALTH........oiiiiiiiiiniinciescisssissesssss s | s .488,735 |...110.706 500,000 488,965 230 [ e | e | s 3.945 119,725 | 01/28/2019. | 11/15/2046.
05348E AW 9 |AVALONBAY COMMUNITIES ..992,340 |...106.125 1,000,000 993,967 907 [ oeveeeerneerienins [ eevvereneerneninneines [ ceenae 3.500 |.....3.610 |MN...... .35,000 | 03/20/2018. | 11/15/2025.
05379B  AM 9 [AVISTA CORP......tviritiietititesiriitsissi e ssiesesienes | ereies ..854,020 |...125.240 .1,000,000 882,495 3,397 | o | e [ s 5.700 |.....6.860 |JJ....... ceeren..57,000 | 04/30/2008. | 07/01/2037.
05568Y  AA 6 |BNSF RAILWAY CO 20071 P....cccosvvvirerirceiineieeeiseesisessessessessssesessenenes | ceneees 337,876 |..108.954 | .................368,132 | ....... 337,876 337,876 5.99 |.....5.990 [AO..... [ ... 5,085 | .......... 20,259 | 06/11/2007. | 04/01/2024.
072863 AC 7 |BAYLOR SCOTT & WHITE HOLDINGS.........ccocomriiireriiiiriinnissivenesisniis [ e L A11.502 e 557,511 ....500,000 550,063 (502) | veveevreiriiens [ [ 4.185 |......3.580 | MN...... .10,463 | 07/23/2019. | 11/15/2045.
07330M  AB 3 |BRANCH BANKING & TRUST.......ccooouirrimiiimeiiereissssissesissesissssisesesesnnes | s ...106.479 .1,000,000 977,493 3,466 3.625 |....4.070 |MS..... .36,250 | 11/14/2018. | 09/16/2025.
079857  AC 2 | BELLSOUTH CAP FUNDING..........ccoocvumiiireiiemeiiereeiesesiesesieseseeseniesssienes | e ...116.647 1,000,000 ..1,048,717 (5,767) [ coonvererenerrnerins | cevrveineiissrineenns | oo 6.040 |......5.180 |MN...... .60,400 | 05/02/2003. | 11/15/2026.
09062X  AF 0 [BIOGEN INC.......coviiiieriiiiininieiiesiessiesissss s esisssssssessssessenens. | eveons ...108.673 .1,000,000 | .. ...1,025,542 (4,169) [ .oooverieniveins | e | s 4.050 |......3.530 |MS...... ceeren40,500 | 11/21/2016. | 09/15/2025.
097023  AQ 8 |BOEING CO....ccosrveieiiieiiceiiecesisesiessiesssissesssessssssssssssssssssesssssssseens | e ..1562.433 | ... 1,524,337 | 1,000,000 | ...ccoovennee 1,130,379 [V25:720) 1 UUROURSTOR DRI IR 7.500 400 [FA....| 28,333 | e 75,000 | 02/26/2003. | 08/15/2042.
10112R - AY 0 |BOSTON PROPERTIES LP........ccooiirirriireriirreineiinssssssssessssssssssessssessens | ceveees 2101325 | 506,627 | 500,000 492,943 931 | s [ e [ 2750 |..... 2.980 |AO...... 13,438 13,750 | 09/13/2016. | 10/01/2026.
110122 BG 2 |BRISTOL-MYERS SQUIBB CO.........ccocoimimmririinriniiniisnisississinssissinins | covee ..102.322 | ................613,935 | ... 600,000 594,946 LR L1 USRI SRR B 3.250 |...... 3.580 |FA....... 7,367 .20,100 | 02/21/2014. | 08/15/2022.
110122 CC 0 |BRISTOL-MYERS SQUIBB CO........ccoooimiiriiiiniinniisiissisinsississiissienies | coie ..115.130 ....500,000 498,344 54 4.125 .11,974 | 05/07/2019. | 06/15/2039.
11133T  AD 5 |BROADRIDGE FINANCIAL SOL......oveivererererreeerseeeessessreeereseserseessseesseesssiense | evveeee | [eovnrevennee | ceeiiFE | o 997,170 | ..., 99.878 .1,000,000 997,185 15 er..2.900 12/04/2019. | 12/01/2029.
12189L  AJ 0 |BURLINGTON NORTH SANTA FE.......ooiiiiiriiiriiinneiieceiiseeiiseseieessisenesons | cevenas ...115.539 1,229,000 | ....ccvveeee 1,235,165 (103) | cevereererereinens [ ereerreniseeserienns [ e 4.400 12/12/2018. | 03/15/2042.
125523  AH 3 |HALFMOON PARENT INC.......cooviiimiiiiiiiinticiissieeiesississsissiissiesissins | cvvis ..110.647 1,000,000 984,567 1456 | oo | e | s 4.375 11/14/2018. | 10/15/2028.
12572Q  AE 5 |CME GROUP INC ...102.894 1,000,000 | . 999,071 325 | i | e | s 3.000 09/05/2012. | 09/15/2022.
12641L  BU 6 [CSX CORP......viiieiiieiireiireiceiisess e | cevioas 128,622 | ............ 1,286,222 | .........c.... 1,000,000 | ..ooovvennee 1,208,175 | oo | e (19,087) [ .ooovverrrieriins | e | e 6.800 03/04/2013. | 12/01/2028.
126650 BQ 2 |CVS PASS-THROUGH.........ccooviiiirriiniiinnisnsisnsissssnsssssssssesssssnienns | oo ..327,664 |..117.038 | .................375,975 | ....... 321,239 324,848 (1T ORI RPN PN 6.943 09/22/2009. | 01/10/2030.
133131 AX 0 | CAMDEN PROPERTY TRUST.. | e .498,755 |...104.016 | ................520,081 | ....ccccooeouuc 500,000 498,817 (6720 RTINS IR IOV 3.150 06/06/2019. | 07/01/2029.
14040H BN 4 | CAPITAL ONE FINANCIAL CO.....coovuiieriiiinniinniseiesisssssissisesiesiesissiies | eveees 2108552 | e 799,14 | 750,000 703,042 5,398 | oo [ s [ 3.750 12/14/2018. | 03/09/2027.
141784 AM 0 |CARGILL INC ...126.055 . 500,000 591,339 w1410 11117/2011. | 06/18/2027.
143090  AA 0 | CARLYLE HOLDINGS FINANCE.........ccccomiviiriviririnrieienseissesissneissseisessios | ceeeees ..103.283 | i 194173 | 188,000 | ... 191,759 (1,143) | oo | e | e 3.875 04/30/2013. | 02/01/2023.
149123 BN 0 |CATERPILLARINC.......oiirviiiriiiriincissessscssssssssssssissssssssssssnssens | coveoas ...136.546 1,000,000 | ...ccoovvveee 1,255,342 | ..o | e (10,704) [ ..o | s | e 6.050 06/07/2016. | 08/15/2036.
15189X AT 5 | CENTERPOINT ENER HOUSTON........oooiiiiriiiriiiceiisseeiesenieeseieseisenesos | e ..117.304 1,000,000 994,049 M9 | i e | 4.250 01/10/2019. | 02/01/2049.
166754 AP 6 | CHEVRON PHILLIPS CHEM CO.....cccvvviiiiriiiiiinniseiiiesieseississiiesieninnees | cvves 986,780 |...104.798 .1,000,000 989,128 1,363 | oo | e | s 3.400 04/11/2018. | 12/01/2026.
16876A AB 0 | CHILDRENS HOSPITAL MEDI.. 1,938,560 |...101.533 .2,000,000 ...1,955,712 5,674 2.853 11/16/2016. | 11/15/2026.
171340  AH 5 |CHURCH & DWIGHT INC 678,307 |...101.825 ....7100,000 691,224 2,999 | oo [ s [ 2.875 06/10/2015. | 10/01/2022.
17252 AN 0 | CINTAS CORPORATION NO. 2 964,080 |...108.370 1,000,000 968,244 3,701 | oo [ e [ s 3.700 11/14/2018. | 04/01/2027.
172967 AR 2 [ CITIGROUP INC......cvviomiiirriiceiiseiieseiie s . ...1,078,650 |...126.331 1,000,000 | ..cooovvennee 1,047,170 (AA76) | oo | e | e 6.625 . . 04/04/2011. | 01/15/2028.
178566 AC 9 |RBC USAHOLDCO CORP........cccoomsmvinrriinrisnniisnnisnnisnsisnsssssssssnnsesnnns | eovins | on | wovnneninne | eene TFE i) 788,452 |..102.281 | ....ccceceee. 715,967 | v 700,000 710,384 | oo | v (14,356) | ..o | v | o 5.250 |...... 3.100 |MS......| oo 10,821 | ..ot 36,750 | 02/24/2014. | 09/15/2020.
191216 AV 2 | COCA-COLA CO/THE. ... 936,210 |...102.455 | ..............1,024,555 | ............. 1,000,000 987,558 7,078 | oo [ e | e 3.300 |...... 4.080 [MS...... 11,000 .33,000 | 08/16/2011.| 09/01/2021.
191219  AX 2 |COCA-COLA REFRESH USA ..669,940 |..144.044 | ...............720,224 | ....... 500,000 647,961 (5,956) | ..oovververiieiis | e | e 6.700 |...... 4.220 |AO...... 7,072 .33,500 | 01/28/2016. | 10/15/2036.
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20030N  CS 8 | COMCAST CORP NEW........coomviimriirriinniissiississssiissnsssssssnsessssssssneses. | covenas [P (U I TFE| 498,840 |...109.057 | ....c.ccoeenens 545287 | ....... 500,000 | ... 499,020 LT 2 SOOI SOORPRRROIN POt 3.950 |...... 3.980 |AO...... 11/14/2018. | 10/15/2025.
205887  AX 0 | CONAGRABRANDS INC.........coiiviireiimreiiresisesisesesisseseeseseessseesesssenesens | e e | 2FE ...1,001,363 |...140.164 925,189 [ ..o | cereiieen (11,856) 8.250 |...... 5.350 [MS...... 05/22/2012. | 09/15/2030.
209111 EL 3 | CONSOLIDATED EDISON CO O.....cevurririiriiirieriereieississiiesisssssessssians | vovenes [P ISR IOV 1FE ...1,160,450 |...129.262 | ..............1,292,625 | ..............1,000,000 | ............. 1,153,512 (6,276) [ ..oovvevvrrieris | e | s 5.850 |...... 4500 |MS...... 11/19/2018. | 03/15/2036.
21036P  BC 1 | CONSTELLATION BRANDS INC.........coovvviimriimiiiniecceieseiseseiesesssnesenes | ceveees e | e 2FE ...1,008,820 |..112.394 | ............1,123,944 | .............1,000,000 | ............. 1,008,068 (A1) T OO DR 4650 |...... 4530 |MN...... 12/07/2018. | 11/15/2028.
210518 DC 7 |CONSUMERS ENERGY CO ..110.442 498,879 105 | e [ [ 3.800 |...... 3.830 |MN...... . 10/29/2018. | 11/15/2028.
210795 QB 9 | CONTL AIRLINES 2012-2 A ...105.462 450,730 980 [ oo [ e [ 4.000 |...... 4.380 [AO...... | 3,132 | 18,185 | 07/03/2013. | 10/29/2024.
219350 AH 8 |CORNING INC IO IS . ...124.483 1,000,000 | .. 2 10129,689 | [ s (10,880) [ ..oovveverrireriins | oo | e 6.850 |...... 5.060 |MS...... .68,500 | 06/20/2012. | 03/01/2029.
224399 AP 0 |CRANE CO....coooevvviririnrirnrinniirerieninssinns | e . ..124.759 1,000,000 | .. ...1,049,581 (1,651) [ oo | e | e 6.550 |...... 6.070 |MN...... 165,500 | 09/12/2013. | 11/15/2036.
231021 AJ 5 |CUMMINS INC ...131.976 1,017,000 | ............. 1,296,254 | ......oooorericriiens | e (29,394) [ ..o | e | e 7125 |.....3.260 |MS...... 72,461 | 11/08/2016. | 03/01/2028.
233851 DT 8 | DAIMLER FINANCE NALLC. ..112.523 . ....500,000 | ... 498,880 85 .....4.300 .10,750 | 02/19/2019. | 02/22/2029.
256677 AD 7 |DOLLAR GENERAL CORP.... . 108.774 | ................543,875 | ....... 500,000 | ... 494,848 TO7 [ oo | e [ e 4.150 .20,750 | 11/14/2018. | 11/01/2025.
256677  AF 2 |DOLLAR GENERAL CORP.... ...109.088 ...500,000 | ... 488,890 1,080 [ oo | e | e 4.125 .20,625 | 10/17/2018. | 05/01/2028.
257469 AJ 5 | DOMINION ENERGY INC ..120.349 .1,000,000 | ... 993,590 315 5.250 ceerenn52,500 | 12/02/2003. | 08/01/2033.
260003 AC 2 |DOVERCORP................ . 2125921 | L 944413 | 750,000 | ... 956,322 | ..o | e 18,429 | oo | e [ 6.600 |.....4.390 |JD..cccc. | wovennd,125 | 49,875 | 04/05/2016. | 03/15/2038.
26078)  AD 2 | DUPONT DE NEMOURS INC.........ceeuuriiniiieiiniiinissieiiesisesssississsinnes [ coenes e | 2FE ..1,126,610 |...113.398 | ..............1,133,988 | ....ccc....c. 1,000,000 | ....cccooeeee 1,124,884 (1,726) [ oo | e | s 4.725 .23,625 | 11/07/2019. | 11/15/2028.
26441Y  AZ 0 |DUKE REALTY LP.....coiiiiiiiiiciiisniieceieseeseiissessesssssssssssesessssessssenns | cenenes e | 2FE| .. 495,350 |...103.506 | ................517,633 | ... 500,000 | ... 496,809 433 | s [ [ 3.250 .16,250 | 06/16/2016. | 06/30/2026.
26443C 1 | DUKE UNIV HEALTH......coiiiiiiriiieriseceiseseiiseseiesesiesessesessesessssesiesesienes | i e | e 1FE| .. ..468,850 |...111.318 ...500,000 | ... 469,503 575 | oo | e [ e 3.920 .19,600 | 11/14/2018.| 06/01/2047.
26884A  BK 8 |ERP OPERATING LP.....cooviiiiririiiniinnieniesseissisiiesienessesssiessissesienes | eveens e | 1FE| .. ..998,210 |...112.168 .1,000,000 | ... 998,372 149 | e [ [ 4.150 v 41,615 | 11/28/2018. | 12/01/2028.
26969P 6 | EAGLE MATERIALS INC........ooiviiiiiieriiieceiereiieseiiesesiesesiesesiesesiesesissenins | ceneees e | 2FE| o 947,600 |..103.793 | ...............954,904 | ........ 920,000 | ... 940,775 (4,059) | ..o | e | e 4500 |.....3.950 |FA....| ... 17,250 | ...co.. 41,400 | 04/13/2018. | 08/01/2026.
278865 BD 1 |ECOLAB INC.......cooiiiiiiiciieiiscinissie e ssiisssesisnens | soenes [P PPN IOV 1FE| .. ..950,630 |...105.726 | ..............1,057,268 | .............. 1,000,000 | ... 955,829 4,679 3.250 2,708 | ..........32,500 |11/19/2018. | 12/01/2027.
29278N  AG 8 |ENERGY TRANSFER OPERATING.......cccovvumirmrieriinieieiserieriesenesseniseenes | cevees ] 498,945 [..112.225 | ...............561,126 | ....... 500,000 | ... 498,983 38 | o [ s [ e 5.250 5,542 | .........19,688 | 01/09/2019. | 04/15/2029.
29379V BV 4 |ENTERPRISE PRODUCTS OPER.........cc.cooiiiiriiireiiecenieneeiesseisessisseienes | cereees e .499,775 |...102.610 ...500,000 | ... 499,791 16 3.125 R 4117 06/24/2019. | 07/31/2029.
30040W AG 3 |EVERSOURCE ENERGY... ..996,380 |...105.254 .1,000,000 | ... 997,080 668 003800 |......3. v 3,167 12/10/2018. | 12/01/2023.
302508 AQ 9 |FMRLLC . . ] ..934,673 |...139.468 ...750,000 | ... 877,941 | s | s (GO 1) | [ RN I 7.570 56,775 | 08/20/2013. | 06/15/2029.
31620M  BJ 4 |FIDELITY NATL INFO SERV.....cocitiiniiniieiiiinninissiesiesisseississiiesienens | s o] ..998,260 |...109.330 | ..............1,093,302 | .....cccoo..ce 1,000,000 | ... 998,349 89 | i [ s [ 3.750 .18,750 | 05/14/2019. | 05/21/2029.
316773  CU 2 |FIFTH THIRD BANCORP........ccoooiiriiiniiiireisseiissesissesisssessssessssesnssenenes | s e . .480,795 |..101.228 | ................506,144 | ..... 500,000 | ... 486,564 5,130 | coovveieriinriiins [ e [ 2.600 .13,000 | 11/14/2018. | 06/15/2022.
337738 AQ 1 |FISERV INC.....oooiiiiriiiriiiereiieseiieseiiesesie e | e e | e 2FE | 499,405 {...105.559 | ....ccocccc0. 527,798 | oo 500,000 | ... 499,546 123 | o [ | 3.800 19,317 | 11/19/2018. | 10/01/2023.
33803W  AA 7 |FISHERS LANE ASSOC LLC.......oooiimviirriiineiisnsisseisseisssissssssssnssennns | coneies .693,671 |...104.611 687,829 (1,913) [ oo | e | s 3.666 .24,790 | 08/17/2015. | 08/05/2030.
341100 AL 2 |DUKE ENERGY FLORIDALLC. ..125.761 883,335 | ..o | e (13,634) [ oo [ e [ e 6.750 50,625 | 03/23/2016. | 02/01/2028.
347466 AE 4 |IRWIN LAND LLC ..111.021 782,650 875 [ i [ e [ 5.300 42,027 | 02/16/2012. | 12/15/2035.
36158F AA 8 | SWISS RE AMERICA HOLDING... ..123.747 871,505 (2,782) e 1.000 .59,500 | 05/17/2005. | 02/15/2026.
373298 BR 8 |GEORGIA-PACIFIC LLC. LA4379 1,669,694 1,181,000 1,424,368 | .....oovocvvivcieins | v (18,592) [ ..ocvvvvvrrirniins [ v [ e 7.750 191,528 | 06/25/2012. | 11/15/2029.
375558 BF 9 | GILEAD SCIENCES INC.... ..107.535 | .............1,075,354 | ..............1,000,000 | ............. 1,032,402 (4,922) [ ..o | e | s 3.650 .36,500 | 11/02/2016. | 03/01/2026.
39121) AE 0 | GREAT RIVER ENERGY..... ...116.890 821,569 4,008 6.254 .53,334 | 06/20/2008. | 07/01/2038.
40414L  AK 5 [HCPINC ...106.854 508,755 (2,035) [ oo | e | s 4.200 .21,000 | 07/18/2016. | 03/01/2024.
406216 BD 2 |HALLIBURTON CO.... ...103.953 . 500,000 | ... 492,750 1,860 .....3.500 17,500 | 12/03/2018. | 08/01/2023.
427866 AL 2 |HERSHEY COMPANY. 2130631 | 979,739 | 750,000 | ... 962,974 (24,522) [ .oocvoeverininns | e [ e 7.200 .54,000 | 08/04/2016. | 08/15/2027.
428236 BV 4 ...104.513 702,081 (1,005) [ oo | v | s 4.650 .32,550 | 06/23/2012. | 12/09/2021.
443510 AG 7 [ [ . ...102.102 997,515 357 [ e | e [ e 3.350 .33,500 | 11/23/2016. | 03/01/2026.
446150 AJ 3 |HUNTINGTON BANCSHARES........... . ..101.222 499,749 202 [ e [ e [ 3.150 15,750 | 03/09/2016. | 03/14/2021.
458140 AN 0 |INTEL CORP e ..116.425 859,097 (531) | cevereeremrnnernens [ erveerenineinserienns [ e 4.000 .34,000 | 12/05/2012. | 12/15/2032.
460690 BL 3 |INTERPUBLIC GROUP COS..........cooomiiiiimiiiiiirissiciissisiiesississssssssinens | oveees e | 2FE ..1,015,420 |...107.585 | ..............1,075,852 | ..............1,000,000 | ............. 1,011,371 (2,391) [ oo | e | s 4.200 42,000 | 04/13/2018. | 04/15/2024.
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46625H HF 0 | JPMORGAN CHASE & CO......cccooviimriiinniinniinniisnissnisssissssisssssssnssnnnes | ovnnee | oo | convvvennes | e IFE | i 1,020,225 |...144.605 | ..............1,084,541 | ... 750,000 990,019 (8,768) | ..o | e | e 6.400 |...... 3.930 |MN...... | woverenenae 6,133 | .......... 48,000 |05/17/2016. | 05/15/2038.
478165  AF 0 |JOHNSON S C & SON IN.......oiiiiiiiireiineeireeieseeiesesiessesesissssesessesensins | ceneees 2126719 | 633,600 | o 500,000 573,320 (4,073) [ oo | e | s 5.750 |...... 4.270 |FA....... 11/29/2018. | 02/15/2033.
48305Q AD 5 | KAISER FOUNDATION HOSPITAL......ooiiiriririiniiisiinsiiesienisssisssisssienes | voenes ..114.001 | ................570,005 | ....... 500,000 566,991 (209) | ovvveverreinnienns [ e [ 4.150 |...... 3.380 |MN...... 11/07/2019. | 05/01/2047.
49326E  EG 4 [KEYCORP.......ooiiiiieiecececeieseeisesisssesesissssessss s | cevenns ...109.533 .1,000,000 988,675 124 | s e | e 4100 |...... 4.260 |AO...... 11/14/2018. | 04/30/2028.
494368  AS 2 |KIMBERLY-CLARK CORP.......coociiiiiiriirniieeiieneeieseisssies s | cereees . . ..125.773 ...300,000 358,967 (,276) | ..o | e | e 6.375 |..... 3.530 [JJ....... . . 11/26/2012. | 01/01/2028.
49456B AP 6 |KINDER MORGAN INC........cccooimmiiimriiniiinniisnniisneissnnissnsisnsssssnnsssnsssnnns [ eovies | oo | wovsneiiene | eenenFE [ i 963,680 |...108.971 | .............1,089,711 | ............. 1,000,000 967,336 3,239 | [ [ 4.300 |...... 4780 (MS.....| oo 14,333 | ..o 43,000 | 11/14/2018. | 03/01/2028.
501044  DJ 7 [KROGER CO.....coooviuriiiiiiiiriiieseiieseiieseiiesesssesessesessesesesessssessseesesiesssines | e 472,975 |..106.966 | ................534,831 | ..o 500,000 475,719 2,653 | oo [ e | e 3.700 |...... 4460 (FA...... 7,708 .18,500 | 12/17/2018. | 08/01/2027.
50540R AU 6 |LABORATORY CORP OF AMER.......cccccomiimiriirirririiniissinesiesisssissisissinnss | cvvees . ..470,340 |...105.520 | .................527,604 | ....... 500,000 473,555 2,857 | coverieinriinnis [ e [ e 3.600 |...... 4.420 |MS...... .6,000 .18,000 | 11/14/2018. | 09/01/2027.
505588  BJ 1 |LACLEDE GAS CO......cooovrimrrrerrriernrisncrissnsiseesisssssssssssssssssnsssssssssnsssnnens | ovenee | oo | cevevevnenne | e TFE | i 498,815 |...103.749 500,000 499,524 122 | oo [ [ 3.400 |...... 3.420 |FA..... 6,422 .17,000 | 08/13/2013. | 08/15/2023.
512807 AN 8 |LAM RESEARCH CORP 696,143 |...106.679 ....7100,000 697,800 375 ......3.800 .26,600 | 05/05/2015. | 03/15/2025.
532270 AB 0 |LIFESTORAGE LP......ccoooiiriiirriiinciinnissnisseissssissnsissssissnsssssssssnssisnnens. | eoeies | oo | wevsneniinne | eereFE [ i 497,380 |...106.948 500,000 497,511 131 | e [ s [ 4.000 .10,667 | 06/22/2019. | 06/15/2029.
532457 BT 4 |ELILILLY & CO..uiioiiiieieceiieceeceieceiiesesiesesiecesisesseseseessssesssiesssienns | e 997,700 |..115.445 | ............1,154,452 | ........... 1,000,000 997,762 (6720 RTINS ORI IOV 3.950 .22,274 | 02/20/2019. | 03/15/2049.
539830 BB 4 |LOCKHEED MARTIN CORP.......cccoevimirieriririiniisiriesienesssssissisesiesisenss. | voenes . 474,835 [..114.340 | ............5T1,704 | ...... 500,000 475,476 B08 [ ..o [ e [ e 4.070 ceerennnn20,350 | 12/10/2018. | 12/15/2042.
54866N  BL 2 |LOWES COMPANIES INC.........cooooimeirieieneieneirseeeisneseenesienesisnesesnessnnens [ eoveres | oo | ovseenvene | eeeeiFE [ i 384,495 |...130.635 | ................391,905 | ....... 300,000 360,003 ({1 [ORNTURRURTON DONRRR I 7.590 |....4.410 [MS....| ccce.. 7,590 | oo 22,770 | 01/29/2016. | 06/18/2027.
54866N  BP 3 |LOWES COMPANIES INC........cccocuimiiiiriinriisisniiciiesississsisssiessesisssiss | covies ..1,199,260 |...126.373 | ............1,263,737 | ...cceoueuee 1,000,000 | ....cccooeeee 1,095,974 (9,767) [ oo | e | s 7.200 .72,000 | 09/22/2004. | 09/01/2027.
55336V AG 5 [MPLXLP....iiiiiiiiicciscessecsisssesssssssssssssss s | cenenes . 509,155 |...108.624 | ................543,124 | ... 500,000 507,651 (1,430) [ oo | e | e 4.875 .24,375 | 12/10/2018. | 12/01/2024.
571676 AE 5 [MARS INC.....ccoooiiiiiiieiiriiieciiseceiseseiieseiiesessesesseseseenessesessessssssesiesesins | wvenee | oo | ceveviiennns | covens 1FE| .. 997,790 |(..112.548 | .............1,125486 | .............. 1,000,000 997,832 A2 | s | e | s 3.950 119,969 | 03/26/2019. | 04/01/2044.
571748  BG 6 |MARSH & MCLENNAN COS INC........cccoimiuiiiriniinnineiienisrissssissinssieninnes | eovenes | o [ vverirenis | vevens 1FE| .. .499,825 (..113.861 | .................569,308 | ....... 500,000 499,886 B1 | o [ e [ 4.375 v 14,583 | 01/08/2019. | 03/15/2029.
58013M  FB 5 | MCDONALDS CORP MED T.....ccooouerriimmimimreiiesesiesesissessesesiesesesesssesesssesees | e .106.715 | .......ceee.....533,578 | 500,000 483,952 1,917 [ s v | e 3.500 |....4.020 |MS....| ..........5,833 | ... 17,500 | 12/17/2018. | 03/01/2027.
581557 BN 4 |MCKESSON CORP. ..112.301 999,174 B8 | oo [ s [ 4.750 47,500 | 11/28/2018. | 05/30/2029.
585055 BT 2 |MEDTRONIC INC I ...118.239 ....750,000 821,625 (3,499) [ ..oovvnrirrieris | e | e 4.375 .32,813 | 09/15/2016. | 03/15/2035.
591894 CC 2 |METROPOLITAN EDISON CO.......coooiiirriirreiiieiiereeiesesissesssssesessessssseses | weeees ..111.350 1,000,000 | ..cccovvennee 1,001,928 (L7 ORI ORI PR 4.300 .22,097 | 01/07/2019. | 01/15/2029.
594918 BZ 6 |MICROSOFT CORP... . . 117.967 .1,000,000 997,807 1M1 w4100 41,000 | 11/19/2018. | 02/06/2037.
59523U AQ 0 | MID-AMERICA APARTMENTS.........coviureiimemirneniereeiesesesesesisseseesssesssenens | cevenas ...109.091 1,000,000 997,398 198 | oo [ e | o 3.950 .20,628 | 02/26/2019. | 03/15/2029.
59562H AJ 7 | MIDAMERICAN FUNDING LLC.......cocovvimiiieiiiiiniiniissieniesisessissiiesienins | covis ...131.686 1,000,000 L A189,188 [ | s (16,440) | ..o [ e [ e 6.927 169,270 | 06/10/2013. | 03/01/2029.
59833C AC 6 | MIDWEST CONNECTOR CAPIT......ccoovirriiiriiirnieneieseieseiisseseenesessnsnens [ oo ...108.864 1,000,000 ...1,019,464 (1,018) [ oo | e | e 4.625 coeen 25,694 | 06/17/2019. | 04/01/2029.
608190  AJ 3 | MOHAWK INDUSTRIES INC.......comirvierriirriinnniieesiiesesissesiesesissssissesienees | e ...104.200 499,063 290 | oo | e [ s 3.850 |.....3.910 [FA.....| 8,021 | 19,250 | 11/19/2018. | 02/01/2023.
615369 AP 0 |MOODY'S CORPORATION........ccoomiiiimriiimriiinniisssiessiessisssisnssessssssnnsenas | oo 113113 993,081 BB1 | oo | cerenerieninneienin | e 4.250 .26,444 | 12/03/2018. | 02/01/2029.
649322 AC 8 |NY & PRESBYTERIAN HOSPITAL........ooiiiiriiereiereeieseeiseseesseseeseseseeseieens | e ...102.143 548,750 2,099 | oo [ s [ e 3.563 .21,378 | 12/03/2018. | 08/01/2036.
649840 CQ 6 |NEW YORK STATE ELECTRIC & GAS............. ..103.618 994,804 658 3.250 .32,500 | 11/21/2016. | 12/01/2026.
654106 AD 5 |NIKEINC ...108.105 655,836 L7720 FSUTRON VRN DO 3.625 .26,209 | 11/26/2018. | 05/01/2043.
655844 AX 6 |NORFOLK SOUTHERN CORP.. ..120.872 | ..............1,208,730 | ..............1,000,000 | ............. 1,178,569 (8,761) [ oo | e | s 5.640 .28,200 | 06/12/2019. | 05/17/2029.
665772  CA 5 |NORTHERN STATES PWR-MINN........ocoiriiiriiimiiriiisniissssisnsisnsisnsiis | s 122242 .. 1,222,423 1,000,000 e 1,126,214 (5,692) | ..oovvevrieinniien | s | e 5.250 52,500 | 07/15/2015. | 07/15/2035.
665859 AN 4 |NORTHERN TRUST CORP.........cccooviiriiiriiiereiieseiienesiessisseseisesesesesinnnins | e ...101.235 740,736 3404 | oo [ s [ e 2.375 17,813 | 11/19/2014. | 08/02/2022.
665859  AS 3 |NORTHERN TRUST CORP........cccostriiiierimniieriririissiseiesieesssisssissssinens | voenes ..102.670 702,294 5,396 | oo [ e [ s 3.375 .25,313 | 11/15/2018. | 05/08/2027.
666807 BP 6 | NORTHROP GRUMMAN CORP.... ...111.508 902,827 1,713 ..rr4.030 11/19/2018. | 10/15/2047.
66765R  CH 7 |NORTHWEST NATURAL GAS CO.....coovviriiiiniiniiiiesiesieiinsissiiessssisssins | cvvies ..104.824 500,000 [ ..o e | e | e | 3.869 06/11/2019. | 06/15/2049.
67066G AE 4 |NVIDIA CORP ...104.906 942,017 ARY KT ISTROIRTN FRRRRION DR 3.200 11/19/2018. | 09/16/2026.
677415 CF 6 | OHIO POWER COMPANY. . ..135.444 | .. 770,045 (9,812) [ oo | e | e 6.600 09/26/2017. | 02/15/2033.
678858  BU 4 | OKLAHOMA G8E CO......coovvuviirriiriisceisseisseiissssisssis s | s .1065.241 | 1,052,415 | .............1,000,000 | ............. 1,014,472 [(CI0J:) T USROS PO 3.300 07/10/2019. | 03/15/2030.
68233 AH 7 |ONCOR ELECTRIC DELIVERY........cosiiiimiiiiiieriieeiseneissseisessissseissensssnsnseons | venee | oo | conevvinnns | covens 1FE ..1,118,810 |..127.937 | ............1,279,378 | ..............1,000,000 | ............. 1,115,156 (3,307) [ oo | oo | e 5.250 11/19/2018. | 09/30/2040.
68235P  AF 5 [ONE GAS INC......cvouiiiiniiiciierisisrisissiesiesssssnsisssiessessssssssssssissnsss. | oeviies | oo | sovessinens | e 1FE 522,115 |..118.616 | .................593,084 | ....... 500,000 521,590 (502) | vvveevrririens [ e [ 4.658 12/04/2018. | 02/01/2044.
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68235P  AG 3 |ONE GAS INC......coooviiiiicicciseinsissinssnss s | coneies [P (U I TFE| 494,560 |...118.490 | ......ccccoeoon. 592,450 | ....... 500,000 | ... 494,659 86 | e | e | e 4.500 |...... 4.560 [MN...... 11/01/2018. | 11/01/2048.
68389X BE 4 |ORACLE CORP. . B N ST (P 1FE| .. ...1,057,460 |..111.305 | ...........1,113,051 | ......cc...... 1,000,000 | ..cooovvrenne 1,051,882 (2,631) [ oo | e | s 3.900 |...... 3.450 |MN...... 10/31/2017. | 05/15/2035.
69349L AR 9 | PNC BANK NA. . | e . 491,705 |...109.651 | .................548,260 | ....... 500,000 | ... 492,526 T18 [ s [ e [ e 4.050 |...... 4.260 | JJ....... 11/14/2018. | 07/26/2028.
693506 AQ 0 |PPGINDUSTRIESINC....... [ [ . ..705,240 |...108.259 | .................541,296 | ....... 500,000 | ... 537,908 | ...vvvererireriricens | v (27,432) [ oo [ e [ e 9.000 |...... 3.140 |MN...... 05/07/2013. | 05/01/2021.
693510 AV 5 |PPL ELEC UTILS CORP | . 995,610 [..114.250 | ..............1,142,509 | .............. 1,000,000 | ... 995,695 2 IR DI DO 4150 |...... 4.170 | JD....... . 12/17/2018. | 06/15/2048.
695156 AT 6 | PACKAGING CORP OF AMERICA . 460,130 |...104.577 | ................522,885 | ....... 500,000 | ... 464,257 3,866 | oo [ s [ s 3.400 |...... 4470 | D | cvvrirecennn 756 | e 17,000 | 11/14/2018. | 12/15/2027.
712704 AA 3 | PEOPLES UNITED FIN INC. [ [ . 517,110 [..103.817 | ................519,087 | .ccoovcvvnnee. 500,000 | ... 505,437 (1,908) [ ..oovernrererrerins | cevrreirnerierineens | ceeees 3.650 |...... 3.220 |JD....... .18,250 | 04/17/2013. | 12/06/2022.
718546  AK 0 |PHILLIPS 66............... I . . ..861,624 |..117.305 | ................938,448 | ....... 800,000 | ... 853,231 (2,688) [ .ovveernrereriinies [ ereeererineneeenins s 4.650 |...... 4.030 [MN...... .37,200 | 09/20/2016. | 11/15/2034.
720186 AE 5 | PIEDMONT NATURAL GAS CO.... [ [ . ..995,260 |...125.497 996,553 725 TR ORI PPN 6.000 |......6.030 | JJ....... .60,000 | 04/01/2010. | 12/19/2033.
740189 AN 5 | PRECISION CASTPARTS CORP.. NP . ..606,199 |...110.861 605,403 (796) .....4.200 .24,360 | 05/02/2019. | 06/15/2035.
741503 AW 6 |BOOKING HOLDINGS INC [P [ . ..630,344 |...106.819 ...625,000 | ... 628,002 (541) | cevereererinerinens [ e [ e 3.650 .22,813 | 05/06/2015. | 03/15/2025.
743917 AH 9 | PRUDENTIAL INSURANCE CO........ooiiriiiriiireiiereiiereieesesiesesieseseessseesenes [ [ . .469,865 |...128.289 | ..............041,445 | ... 500,000 | ... 484,679 2,072 | oo [ e | e 8.300 07/22/2009. | 07/01/2025.
744482 BM 1 |PUB SVC NEW HAMP. PP IO . .498,815 (..106.513 | .................532,570 | ....... 500,000 | ... 498,828 13 | s [ [ 3.600 06/24/2019. | 07/01/2049.
74456Q AV 8 |PUBLIC SVCELEC GAS.............cccc...n. . 594,465 |...132.295 | ...............661,476 | ...... 500,000 | ... 591,989 (V) [OOSR DR I 5.500 02/19/2019. | 03/01/2040.
747525 AJ 2 |QUALCOMM INC . 789,105 |...118.639 ...750,000 | ... 783,590 (1,591) [ oo | e | s 4.650 04/28/2016. | 05/20/2035.
74834L  AX 8 |QUEST DIAGNOSTICS INC.......vrvoiriiiriiiriiiereiisseiiesesisssseesesessseneseoas . 758,355 |...105.268 ...750,000 | ... 754,662 (838) [ coveveeverriiienes [ e | e 3.500 04/21/2015. | 03/30/2025.
759891 AA 2 |RENRE NORTH AMERICA HLDG. [ [ . ..545,960 |...100.667 | .................503,335 | .....ccc.ue. 500,000 | ... 501,631 (UATE10) ] IR ISR IO 5.750 09/03/2013. | 03/15/2020.
760759 AK 6 |REPUBLIC SERVICES INC PP IO . ..635,880 |...135.504 | .................677,524 | ....... 500,000 | ... 632,825 (3,055) [ oo | eeveneeeeniinsinnins | et 6.200 04/01/2019. | 03/01/2040.
773903  AH 2 | ROCKWELL AUTOMATION........cviomiiiiriierceiirnesieceeiesesiscssiesesisssesenees . 498,330 {...107.386 | .................536,930 | ...cc.ccoeeenns 500,000 | ... 498,448 AL 2 OO EUPORTORTORPOIN DR 3.500 02/27/2019. | 03/01/2029.
776743  AF 3 |ROPER TECHNOLOGIES INC. | . ..490,990 |...109.460 | .................547,301 | ..ccooevvnnnee. 500,000 | ... 491,873 TT6 [ v | e [ e 4.200 11/14/2018. | 09/15/2028.
78408L AA 5 | JOHNSON (S.C.) & SON INC. [P [ . ..261,740 {..103.920 | .................259,801 | ....... 250,000 | ... 261,591 (149) | ceveveererireiens v [ e 4.000 06/27/2019. | 05/15/2043.
79466L  AF 1 | SALESFORCE.COM, INC [ [ . ..979,150 |...109.571 981,390 1871 | e | e | s 3.700 10/17/2018. | 04/11/2028.
806854 AH 8 | SCHLUMBERGER INVESTMENT e . ..746,243 |...105.738 750,000 | ... 746,994 703 .....3.650 12/04/2018. | 12/01/2023.
808513 AZ 8 |CHARLES SCHWAB CORP [P [ . .497,985 |...111.484 ...500,000 | ... 498,153 LT PO UPURRRPOIN DR 4.000 10/29/2018. | 02/01/2029.
808513 BA 2 |CHARLES SCHWAB CORP . | . 498,265 [..105.734 | ................528,672 | ...ccoeeuuune. 500,000 | ... 498,355 90 3.250 05/20/2019. | 05/22/2029.
857477 BC 6 | STATE STREET CORP. [P [ . ..500,000 |...105.747 | .................528,739 | ....... 500,000 | ... 500,000 [ ..oovverrirrerneerrnis | evrrerienineeneees | e | e | e 3.776 . 11/28/2018. | 12/03/2024.
857477 BD 4 | STATE STREET CORP. . 500,000 |..111.461 | ................557,309 | .occcvvicrinns 500,000 | ... 500,000 [ ..oovvenrirerireirinnis | erreeerienieeineens | o | e | ceend 4141 |....4.140 | Do | e 1,610 | e 20,705 | 11/28/2018. | 12/03/2028.
860630 AD 4 | STIFEL FINANCIAL CORP.........coocviirriirriisnriieneississsss s . 496,300 |...106.381 | .................531,907 | ... 500,000 | ... 497,949 400 | oo [ [ 4.250 .21,250 | 08/05/2015. | 07/18/2024.
863667 AF 8 |STRYKERCORP.............. . 498,885 |...104.9% | .................524,985 | ... 500,000 | ... 499,417 122 | oo [ [ 3.375 .16,875 | 06/03/2015. | 05/15/2024.
867914 AH 6 | SUNTRUST BANKS INC L A17.358 | 1,173,588 | 1,000,000 | ... 919,601 9,962 6.000 .60,000 | 02/27/2008. | 02/15/2026.
871829 AY 3 |SYSCO CORPORATION.... ...119.836 . 500,000 | ... 571,926 (719) 4,850 12,125 | 07/17/2019. | 10/01/2045.
87305 CD 1 |TTXCO 2102260 | 511,301 | 500,000 | ... 497,473 827 | i [ e [ 3.050 .15,250 | 07/24/2015. | 11/15/2022.
883556 BN 1 | THERMO FISHER SCIENTIFIC. [P [ . N 2102755 | e B1BTTT | 500,000 | ... 485,956 3,942 | oo [ s [ 3.000 .15,000 | 11/29/2018. | 04/15/2023.
89417E  AJ 8 |TRAVELERS COMPANIES...........ccccceeene. [P [ . . 120918 | .................643,284 | ... 532,000 | ... 555,910 (5B1) [ coveoeerereerienes [ oo | oo 4.600 24,472 | 12/17/2018. | 08/01/2043.
907818 EQ 7 |UNION PACIFIC CORP ...104.084 500,000 | ... 499,546 18 | e [ [ 3.600 .18,000 | 09/12/2017.| 09/15/2037.
911312 BQ 8 |UNITED PARCEL SERVICE.. ...116.764 ..1,167,648 .1,000,000 | ... 999,339 9 vorrn4.250 .21,250 | 03/13/2019. | 03/15/2049.
913017 BK 4 |UNITED TECHNOLOGIES CORP. . PP IO . ...136.051 ..1,088,412 ...800,000 | ..cocvonnee. 1,029,340 (9,998) [ ..oovvuririveiis | e | e 6.050 148,400 | 06/17/2016. | 06/01/2036.
91324P  DP 4 |UNITEDHEALTH GROUP INC........ccoooviiriiiimriiineiiiseiisneiisssiessesieseseennses [P [ . ...110.573 ..1,105,730 1,000,000 | ... 996,857 286 | ..o | s | s 3.875 .38,535 | 12/13/2018. | 12/15/2028.
91412N  AF 7 [UNIVERSITY OF CHICAGO.........cosmiviirriririnniiiseeisessieseissseisessessseiseseies | cevenns [P (U I 1FE| .. ...1,034,910 |...119.093 | ... ..1,190,938 1,000,000 | ..cooovvrenee 1,020,659 (1,825) [ oo | e | e 5.420 coere.54,200 | 06/02/2010. | 10/01/2030.
92343V CK 8 |VERIZON COMMUNICATIONS...........coommremmriinmiiinnissniisniisssissnsssniinnies | coneees e | e 2FE| s 491,745 |..123.763 | ...l 618,816 | ....... 500,000 | ... 491,931 189 | oo [ e [ e 4.862 |.....4.970 |FA....| oo 8779 | i 24,310 | 12/11/2018. | 08/21/2046.
92345Y  AF 3 |VERISKANALYTICS INC......cooiiiiiiiiiriiiirieieneiiesseisesiisessissssessessssssessenens | ceneeen | oo [ eeveveneins | e 2FE ...1,001,700 |...109.675 11,000,000 | ......cocce 1,001,595 (105) [ coveoeveerrieenes [ e | oo 4.125 .21,656 | 02/27/2019. | 03/15/2029.
92826C  AE 2 [VISAINC ...ttt sesnssssisssiesseninns | coenne | o | svesiienis | e 1FE 824,933 |...117.699 ...750,000 | ... 814,146 (3,102) [ oo | e | s 4.150 .31,125 | 05/10/2016. | 12/14/2035.
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94106L AN 9 |WASTE MANAGEMENT INC.......oiiviiiriiiniiinniiinsisssissssssssssssnsinnines | oo s | 2FE| oo 1,338,300 |...144.744 1,000,000 | ..ccccovvveee 1,276,760 | ..o | ceveii (16,104) | ..o | s | e 7.750 |...... 4760 [MN......| .........9,903 | ......... 77,500 | 11/23/2015. | 05/15/2032.
947890  AJ 8 |WEBSTER FINANCIAL CORP........cooosiviirviineiieceiieneeisesesissesissesissseseesenns | wveeee [ oo | covevirinnns | cevens 2FE ..105.952 | ......cccee......529,764 | 500,000 | ... 498,440 105 | oo [ e | e 4100 |...... 4.140 [MS...... 110,250 | 03/20/2019. | 03/25/2029.
957576  AA 9 |WESTERN & SOUTHERN FIN [ I e | e 1FE ...126.030 500,000 | ... 390,675 4186 | oo | e | s 5.750 |...... 8.490 | JJ....... .28,750 | 12/11/2008. | 07/15/2033.
960402  AS 4 |CBS CORP........iiiiiieiiceereiceiiceiicesisesi e | s e | e 2FE ...116.120 1,000,000 (B,786) | ..oevveveeverriinn | e | e 7.875 |...... 7.350 [MS...... .78,750 | 03/21/2002. | 09/01/2023.
97650W  AG 3 |WINTRUST FINANCIAL CORP......ccccoeviiriiiiiniisriseiiesieninsissisiiesiesisiies | cvvi e | 2FE| .. ...106.258 1,000,000 | .....c.ceec. 1,000,000 | ooovoreiriiiniinnis e [ [ e [ 4.850 |...... 4.850 |JD....... e 24,250 | 06/03/2019. | 06/06/2029.
976826 BE 6 | WISCONSIN POWER & LIGHT.........ocoiiviiiriiiinriinniineisesissscssnissniinniies | o e | e TFE| ,010,330 |...136.711 1,450,000 | ...cccoovvnnee 948,594 | ..o [ s (19,765) | ..o | e | e 6.375 |..... 3.700 |FA....| 34,921 | 92,438 | 11/01/2016. | 08/15/2037.
98385X  AQ 9 [XTOENERGY INC......coooiiiiiriiiieriieceiieseiecesiesesiesessesesieseseessssssesiesenins | cereees e | e 1FE ..1,377,920 |...142.805 1,000,000 | ..ccovvennee 1,350,401 | ..o | e (12,999) [ .oooeverervienii | e | e 6.375 |..... 3.730 [JD....... 163,750 | 10/31/2017.| 06/15/2038.
983919 Al 0 | XILINXINC....oouiiiiiinniieiierisrinissie e ssensenens | serenes o] 948,790 |...102.813 1,000,000 | ... 958,217 8,491 | oo [ e [ e 2.950 |...... 3.990 |JD....... .29,500 | 11/19/2018. | 06/01/2024.
98978V AL 7 |ZOETIS INC....iioiieeiieeieceeieeeeiceeisesisesisssss s snssenes | cereees - .496,410 |...102.702 500,000 | ... 497,142 324 | e s | 3.000 |.....3.080 |MS...... .15,000 | 09/12/2017.| 09/12/2027.
008916 AC 2 |AGRIUMINC . C|A ..995,340 |...123.101 890,581 . (16,405) e 1.800 .58,500 | 08/21/2012. | 02/01/2027.
06368B  GS 1 |BANK OF MONTREAL........ccocviriiimeiiriiiereiisseiissesisesisssseessssssesessssesnns | conenes Al ..914,960 |...104.295 923,585 FCICT: 2 OUOORURUOOR OO DR 3.803 .38,030 | 11/14/2018. | 12/15/2027.
064159  HB 5 | BANK OF NOVA SCOTIA......coiviiriiiriiiieiieseeiesesiesesiesesiesessseseseesssesessnens | e Al. . ..988,800 |...109.741 990,375 1,371 [ e | e | e 4.500 45,000 | 11/14/2018. | 12/16/2025.
112585 AH 7 |BROOKFIELD ASSET MAN INC I I Al | e 1FE| .. .761,250 (...107.473 | ... ...750,000 | ... 756,822 (1,270) [ oo | e | e 4.000 ceern.30,000 | 04/21/2016. | 01/15/2025.
13645R  AE 4 | CANADIAN PACIFIC RR CO.......cooivriirriieiiiieeisieeisssissseiseseisssssesessenees | ceveees Al | 2FE| o 927,200 |...124.608 | ................ 996,868 | ....... 800,000 | ... 903,460 (5,655) [ ..vuerurveerierin | vevrseirnerierinenns | e 5.750 |.....4.440 [MS....| ........13,544 | ......... 46,000 |06/16/2015. | 03/15/2033.
20250N  AF 2 |ENBRIDGE INC.......ccoouiiiniiiiiiinninnienissiiesiesississsisssiessesesssssssasssienes | svvies Al | 2FE ..495,005 [..105.590 | ................527,951 | ..ccccceuunnec. 500,000 | ... 497,885 512 | e | e | s 4.000 .5,000 .20,000 | 09/25/2013. | 10/01/2023.
29250N AR 6 |ENBRIDGE INC........ccoooviriiiriiinneieceieseieseesesesesssssisssssssssissssesssenas | covenas Al | 2FE 473,450 |..105.803 | .................529,020 | ....... 500,000 | ... 476,205 2,611 | o [ e [ e 3.700 8,531 .18,500 | 12/10/2018. | 07/15/2027.
B7077M  AC 2 | NUTRIEN LTD....oiiiiiiiriiiereiiereiiseseiiesesiessssessssesessesesssessssesessessssesssinns | i Al | 2FE]| .. ..960,812 |...104.377 ...995,000 | ... 967,071 5976 | .evveeveerineiins [ e [ e 3.625 |...... 4.360 |MS...... 10,620 .36,069 | 12/12/2018. | 03/15/2024.
867229 AE 6 | SUNCOR ENERGY INC o Al [ e 1FE| .. ..975,340 |...138.893 .1,000,000 | ... 979,934 540 | oo | e | e 6.500 . ceer..85,000 | 05/19/2008. | 06/15/2038.
875127  BG 6 | TAMPA ELECTRIC CO....ccoooomiiiiiieiiiciiieceiiecesiesesiesesiesessesesesssesesesesesesenens | s Al | AFE| oo 493,870 {...105.180 | .........c.......525,901 | .oocooiiris 500,000 | ... 493,903 KT OO FURORRROROR IOV 3.625 690 |JD..oo| o806 | 07/22/2019. | 06/15/2050.
89352H  AK 5 | TRANSCANADA PIPELINES.........coouiiimiiieiieineissiissisessiesisseissssssssssesssnnins | seiees Al. ..496,320 |...105.487 ....500,000 | ... 497,086 T15 [ s [ e [ 3.750 12/04/2018. | 10/16/2023.
037389 BB 8 |AON CORP. . D|.. ..748,013 |...112.653 ...750,000 | ... 748,198 A7 | s e [ 4.500 11/29/2018. | 12/15/2028.
046353 AT 5 |ASTRAZENECAPLC............... D|.. ..964,920 |..110.953 | ..............1,109,536 | .............. 1,000,000 | ... 968,101 2,819 | oo [ e | e 4.000 11/14/2018. | 01/17/2029.
05541V AE 6 |BGENERGY CAPITALPLC .|D ..521,058 |...103.268 500,000 | ... 505,243 (2,798) .....4.000 11/05/2013. | 10/15/2021.
05565 BE 4 |BMW US CAPLLC I Cl.. .490,560 |...109.339 | ................546,697 | .....ccooeuuue 500,000 | ... 491,465 822 [ v | e [ e 3.950 11/26/2018. | 08/14/2028.
114259 AU 8 | BROOKLYN UNION GAS CO......ccoouiiiiiniiiniiicrienisniississiiesissesssssssissiiens | svves D].. ..500,000 |...114.658 ....500,000 | ... 500,000 [ ..oovouiieriiiiiniies e | e | | 4.487 11,218 | 02/27/2019. | 03/04/2049.
12625G  AC 8 | CNOOC FINANCE 2013 LTD......coouurriiriiiniiisneiissesissessssssessssessssessssennes | coneees [0 U I 1FE| .. 712,343 |..101.640 | .... ...750,000 | ... 734,218 A344 | e | 3.000 coernnn22,500 | 07/21/2014. | 05/09/2023.
12626P  AF 0 | CRH AMERICA INC......oooiiiiiiiiieiieieiiseeiiessiieseeiessisss s | e [ USRI 2FE| oo 1,562,088 |...128.750 | ......cco...n. 1,609,377 | .coovvv 1,250,000 | ..ocovvennee 1,529,144 | ..oovvvoieees | e (14,838) [ ..o | e | e 6.400 |.....4.240 |AO...... | .......... 16,889 | ......... 80,000 |09/07/2017. | 10/15/2033.
22541L  AE 3 |CREDIT SUISSE USA INC. [ U I 1FE ...1,340,350 |...146.678 ..1,466,784 1,000,000 | ...ccooovueee 1,288,570 | ... | v (A ) ORI DN IO 7.125 71,250 | 11/10/2016. | 07/15/2032.
278062 AD 6 |EATON CORP [ ORI I 2FE 989,100 |...113.249 .1,132,497 1,000,000 | ... 991,910 AT [ s [ e [ e 4.000 140,000 | 03/12/2013. | 11/02/2032.
30217A  AB 9 |EXPERIAN FINANCE PLC.......cccoviiiiririiriisniicieniisssiesiesssesssissiins | v Do | e 2FE ...1,000,650 |...109.898 ..1,098,980 1,000,000 ...1,000,602 (A8) [ oo | e | s 4.250 .21,368 | 01/24/2019. | 02/01/2029.
404280 AW 9 |HSBC HOLDINGS PLC.. 1,071,110 |...108.799 ..1,087,999 .1,000,000 | .. 1,049,533 (7,081) oorr4.300 43,000 | 11/02/2016. | 03/08/2026.
456837 AQ 6 |ING GROEP NV. . . ...109.731 ....500,000 | ... 499,845 10 | s [ [ 4.050 .10,125 | 04/02/2019. | 04/09/2029.
494386  AB 1 |KIMBERLY-CLARK DE MEXICO........ccoocommviiimniiinniiinnisssiisssiissessssiessniis | coneees D|.. ...102.000 | .................510,000 | ....... 500,000 | ... 506,703 (1434) | oo e | e 3.800 .19,000 | 07/17/2014. | 04/08/2024.
55608 AC 2 |MACQUARIE GROUP LTD......ccooosiiriiriiniiniiiniisisssississsssssesssssissssinsns | coeees D]... ..100.120 | ..ot 500,602 | o 500,000 | ... 499,985 405 [ s [ [ 6.000 .30,000 | 03/10/2010. | 01/14/2020.
606822 AD 6 | MITSUBISHI UFJ FIN GRP........ccootveriniiiiriiriniieiissiesiesissiisssisssiesienens. | vovenes D].. 207372 | e 751,605 | e 700,000 | ... 722,488 (3,242) [ oo | e | s 3.850 .26,950 | 04/18/2016. | 03/01/2026.
60688Q AS 4 |MIZUHO BANKLTD... .|D ...103.415 850,000 | ... 852,719 (786) ......3.500 .29,750 | 05/29/2013. | 03/21/2023.
63254A  AE 8 |NATIONAL AUSTRALIA BKINY.......ovviiiiiiciiniiciienisrississiesiesissiseniinns | ceveees D|.. 2102436 | 512,180 | e 500,000 | ... 490,256 2,963 | oo [ s [ 3.000 .15,000 | 06/20/2013. | 01/20/2023.
656531  AD 2 |EQUINOR ASA........coviriiiirininsisicsnssssissss s sssssssnssnsnas | seinees D|.. ..125.112 ...750,000 | ... 906,687 | ...ovvvrerieriicins | e [P R1<3 ) [ ISR I 7.150 53,625 | 05/22/2013. | 11/15/2025.
69832A  AC 0 |PANASONIC CORP........ccoooorriimieiiieriseiisesiesesiesssisssissssisssssessissssiens | cereees Do . ...102.582 500,000 [ ..oovveerirrireirirnins | erreeerienieeineens | o | e | eee 3113 . 07/10/2019. | 07/19/2029.
77578)  AB 4 |ROLLS ROYCE PLC......coiiiiirriiieinciinsinssisssisssssssssssssssssssssssnnssons | o D 2] . 2FE 525,692 |..103.146 | ................515,730 | ....... 500,000 | ... 516,337 (2,674) 3.625 |....2.980 |AO...... | coc0... 3,877 | oo 18,125 | 05/11/2016. | 10/14/2025.
826200 AD 9 | SIEMENS FINANCIERINGSMAT........oviiiiriiiiriiiereiiesesienesisesesieseseeseseesesens | s [ SO I 1FE ..1,072,960 |...122.043 | ............1,220,438 | ............. 1,000,000 | ...ccoovennee 1,037,163 (4,545) | ..o | e | e 6.125 161,250 | 02/11/2010. | 08/17/2026.
85771P  AK 8 |EQUINOR ASA.......cooiiiiiiiisiiciieni e | oreias Do | e 1FE 744,264 |..102.496 | ................819,973 | ...... 800,000 | ... 776,326 5,375 | oo | v [ v 2.650 .21,200 | 06/20/2013. | 01/15/2024.
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92857T  AH 0 |VODAFONE GROUP PLC......cccoiiiiiiiiiiiriiniiiinisniississensssssssssnissesssensssssenens | oveens [ IO [PV 2FE| s 739,205 |...139.310 | oo 696,553 | ....... 500,000 659,885 | ..o | e [(P:1) ) ORI [TORORPROI PUON 7.875 |..... 4.000 |FA......| v 14,875 | .covvene 39,375 | 11/29/2012. | 02/15/2030.
3299999. Industrial & Miscellaneous (Unaffiliated) - IsSUEr ODIGAtIONS. .......c.verserssiriseisisrsssers e snsssnsssessnnes | ersnenns 179,896,238 XXX | s 195,454,717 | v 170,691,698 | ......... 177,592,991 | oo 0] (404,082) 0 0 XXX XXX XXX | ... 1,996,786 | ..... 7,264,104 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
88315L  AC 2 | TMCL 2019-TA Av oot enssssnes | senenes ...100.653 473,190 (<5 TSN [NV IO 3.960 .12,288 | 04/17/2019. | 10/20/2026.
89657B AA 2 |TRL2019-1AA... . . ..102.477 ..1,001,295 976,643 19 ......3.820 .25,609 | 04/02/2019. | 04/17/2026.
89679H AN 5 | TCF 2018-2A A...ooiiiiiiiniisciinniscsiesisnisssnisnssenssensssssssssssssssnssensensssssssnnss | connne | o | wvenerenes | covees 1FE ..1,283,965 |...101.289 1,291,443 | ............ 1,275,000 | ..ocveneee. 1,283,218 [(IAK)] RN [RVRORIIN IR 4.190 149,494 | 01/18/2019. | 06/20/2028.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities............................ 2,733,753 XXX 2,769,166 | .............2,725422 | ............ 2,733,051 (1,728) 0 0 XXX | XXX | XXX | ......3,657 | ... 87,391 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... 182,629,991 XXX ..198,223,883 A73,417,120 | ......... 180,326,042 | ....cccooccviecenen0 [ i (405,810) 0 0 XXX 7,351,495 XXX XXX
Totals
7699999. Total - Issuer Obligations...........ocweererersisiessissniins 237,100,150 XXX ..255470,523 | .......... 225,966,698 | ......... 234,240,958 | ...cooooviviiiinnnn0 | e, (514,382) 0 0 XXX XXX XXX | ... 2,653,789 | ... 9,714,615 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES. ........cuu.iririririiisiiesirisisisinississesssis s ssesssnssssssenssenenene | eonnseens 118,413,084 XXX v 120,933,164 | .o 117,978,263 | ........ 118,035,299 20 ] (136,275) 0 0 XXX XXX XXX [ s 314,29 | ..... 3,711,126 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMHES. ........cvrrwirrirerisesssreissrseniesirseeeas 2,733,753 XXX | s 2,769,166 | ..cocviveenns 2,725,422 | oo, 2,733,051 | oo 0 (1,728) 0 0 XXX XXX XXX | e 3,657 | oo 87,391 XXX XXX
8399999, Grand Total - BONGS.............cuuueviriiriiiiiiiiiciie et | coeniian 358,246,987 XXX | 379,172,853 | .......... 346,670,383 | ......... 355,009,308 | .......cccorvrurnnn. 0. (652,385) 0 0 XXX XXX XXX | ... 2,971,742 |...13,513,132 XXX XXX
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Showing all PREFERRED STOCKS Owned December 31 of Current Year
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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|  Number of Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase (Amortization) |  Impairment BJ/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
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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 11 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 B/A.C.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./A.C.V. Acquired | Designation
9899999. Total Common and Preferred Stock...........cc.cooevvrvnricniiicniiniiecen, 0 XXX |0 |0 | 0. 0 0 (U [P (0 [ [0 [ 0 XXX XXX

NONE
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
38380A A5 6 |GNR2016-121 AZ 12/20/2019........ CAPITALIZED INTEREST. 89,143
38380B N2 7 |GNR2016-153 AZ 12/20/2019 CAPITALIZED INTEREST. 192,340
38380B N4 3 |GNR2016-153 ZB 12/20/2019........ CAPITALIZED INTEREST. 165,761
0599999.  Total - BONAS = U.S. GOVEIMMENL. ........cuiueiiiiteiteiseteseetteteeetessess et sesssesssssetsssassessesssesssssessssessessessesessassessnss | sesesessessesassassessessesassessesssssesessessessssessessessesessessessesessessesaesessesses et antesses et snsassessesnes 447,244
Bonds - U.S. Special R e and Special A
3136AG RG 9 [FNR2013-109PZ.................. 12/26/2019........ CAPITALIZED INTEREST.......cvoiririreinrirerierineeerineneees 150,393
3136AW B4 8 [FNR 2017-45 MK ...ttt | seserasensinnas 07/19/2019........ WELLS FARGO.. 2,214,745
3137BA AN 2 |FHR4332VZ 12/16/2019........ CAPITALIZED INTEREST.......vvvvirereineirererincererinennes 62,700
383800 QZ 9 |GNR2018-15GZ... 12/20/2019........ VARIOUS ..ot 1,014,737
38381B. X3 3 |GNR2019-18 PZ........ccccevnee 12/20/2019........ VARIOUS ... 502,282
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments 3,944,857
Bonds - Industrial and Mi:
01273P  AA 0 |ALBEMARLE WOD PTY LTD....... 11/19/2019........ BANK OF AMERICA.. 498,580 ....500,000
020002 BG 5 |ALLSTATE CORP.......cccorvvvrvrririrrrirnns 06/05/2019........ BANK OF AMERICA.. 993,030 .1,000,000
03076K  AB 4 | AMERIS BANCORRP.......c.cccovvvvruner. 12/04/2019........ SANDLER O'NEILL. ..ot 500,000
03835V AG 1 [APTIVPLC.......cccovvunee. 03/01/2019........ STIFEL NICOLAUS & CO...... 500,645
03836W  AC 7 |AQUA AMERICA INC 04/24/2019........ RBC DOMINION... 999,990
040555 DA 9 | ARIZONA PUBLIC SERVICE 11/18/2019........ CITIGROUP 499,720
04351L  AB 6 |ASCENSION HEALTH................. 01/28/2019........ RAYMOND JAMES & ASSOCIATES, INC 488,735
072863 AC 7 |BAYLOR SCOTT & WHITE HOLDINGS. 07/23/2019. RAYMOND JAMES & ASSOCIATES, INC 550,565
110122 CC 0 |BRISTOL-MYERS SQUIBB CO 05/07/2019........ MORGAN STANLEY/DEAN WITTER.......ccvvvirrvrvrrrrirnns 498,290
11133T  AD 5 |BROADRIDGE FINANCIAL SOL 12/04/2019........ J. P. MORGAN 997,170 .
133131  AX 0 |CAMDEN PROPERTY TRUST............ 06/06/2019........ J. P. MORGAN 498,755 ....500,000
15189X AT 5 |CENTERPOINT ENER HOUSTON..... 01/10/2019........ US BANCORP 993,930 .1,000,000
233851 DT 8 | DAIMLER FINANCE NALLC......oooiieiirirerniineieeisereeseireresisceesienees 02/19/2019........ CITIGROUP.......ccoovvrerrrniinee 498,795
26078) AD 2 |DUPONT DE NEMOURS INC... 11/07/2019........ o PoMORGAN. . 1,126,610 23,231
29278N  AG 8 |ENERGY TRANSFER OPERATING 01/09/2019........ RBC DOMINION......vvirririrmieriierirenessessrieessieninenes 498,945
29379V BV 4 |ENTERPRISE PRODUCTS OPER..... 06/24/2019........ J. P. MORGAN 499,775
31620M  BJ 4 |FIDELITY NATL INFO SERV......ccccrvvvrvnn 05/14/2019........ J. P. MORGAN 998,260
48305Q  AD 5 | KAISER FOUNDATION HOSPITAL.......coiiiiiieiiierieeieierissieesesisissssesssessssse s eseessessssesessssenes 11/07/2019........ GOLDMAN SACHS, NEW YORK 567,200 634
53227  AB 0 |LIFE STORAGELP.... 05/22/2019. CITIGROUP.. 497,380
532457 BT 4 |ELILILLY & CO..ovourieiiciiicririiesisesiesississsissseesienes 02/20/2019........ JEFFERIES.......oiiiies s 997,700
571676 AE 5 |MARSINC 03/26/2019........ o PUMORGAN. ..t 997,790 .
571748 BG 6 |MARSH & MCLENNAN COS INC 01/08/2019........ GOLDMAN SACHS, NEW YORK 499,825 ....500,000
591894 CC 2 |METROPOLITAN EDISON CO 01/07/2019........ MESIROW FINANCIAL........cooeveeiireieriereriscirerienieein 1,002,090 ....1,000,000
59523U  AQ 0 |MID-AMERICA APARTMENTS 02/26/2019........ WELLS FARGO.. 997,200 1,000,000
59833C  AC 6 |MIDWEST CONNECTOR CAPIT.....ccoevviiieiieiemiereissirerssieseenienees 05/17/2019........ VARIOUS ..ot 1,020,480 ....1,000,000
655844  AX 6 |NORFOLK SOUTHERN CORP... 06/12/2019........ FIRST TENNESEE BANK........oviiiiiiiiiieiisirceesieieisei et 1,187,330 1,000,000
66765R  CH 7 |NORTHWEST NATURAL GAS CO 06/11/2019........ US BANCORP. 500,000
678858 BU 4 | OKLAHOMA G&E CO 07/10/2019. KEY BANC CAPITAL MARKETS 1,015,080
740189 AN 5 |PRECISION CASTPARTS CORP, 05/02/2019........ KEY BANC CAPITAL MARKETS 606,199
744482  BM 1 |PUB SVC NEW HAMP 06/24/12019........ JoPUMORGAN. ... 498,815
74456Q AV 8 |PUBLIC SVC ELEC GAS... 02/19/2019........ KEY BANC CAPITAL MARKETS 594,465
760759  AK 6 |REPUBLIC SERVICES INC... 04/01/2019........ KEY BANC CAPITAL MARKETS 635,880
773903  AH 2 |ROCKWELL AUTOMATION.. 02/27/2019........ BANK OF AMERICA.. 498,330
78408L  AA 5 |JOHNSON (S.C.) & SONINC...... 06/27/2019........ KEY BANC CAPITAL MARKETS 261,740
808513 BA 2 |CHARLES SCHWAB CORP 05/20/2019........ CREDIT SUISSE FIRST BOSTON.......c.ccotueriirrirrirenes 498,265
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Annual Statement for the year 2019 of the G RAN G E LI F E I NS U RAN C E CO M PANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
871829  AY 3 |SYSCO CORPORATION..... 07/17/2019........ FIRST TENNESEE BANK. ..ottt ssanen 572,645 | ...oovvverereicriireneened00,000 | i 7,275
88315L  AC 2 |TMCL 2019-1AA... 04/17/2019........ RBC DOMINION.......ccoivirreriiieiieriseeeiserseseeeenieninsenes 499,836

89657B  AA 2 |TRL2019-1AA.. 04/02/2019. WELLS FARGO.... 999,499

89679H AN 5 | TCF 2018-2A A ... 01/18/2019........ BOK FINANCIAL SECURITIES INC.......ccovvieiireiniireinissieniens 1,435,020 . 498
911312 BQ 8 |UNITED PARCEL SERVICE..........cccosiiiniiirnineinriseisissirereninsins 03/13/2019........ MORGAN STANLEY/DEAN WITTER.......ccvvvirirvirrrirnns 999,330 1,000,000

92345Y  AF 3 |VERISK ANALYTICS INC......... 02/27/2019........ BAIRD, ROBERT W.....oiuiiiiiiieiiiiiss s 1,001,700 ....1,000,000

947890  AJ 8 | WEBSTER FINANCIAL CORP........contiiriiiiiriniiieiissiesie ittt ene s sessisessssssssenissnens | aosesiessenines 03/20/2019........ JPM CHASE 498,335

97650W  AG 3 | WINTRUST FINANCIAL CORP. 06/03/2019........ RBC DOMINION... 1,000,000

875127  BG 6 | TAMPA ELECTRIC CO......evuiiirricieieieieeirenesissiessesssesessesesssesenes A 07/22/12019........ MITSUBISHI UFJ SECURITIES 493,870

114259 AU 8 | BROOKLYN UNION GAS CO.......... D 02/27/2019........ BANK OF AMERICA.... 500,000

30217A  AB 9 | EXPERIAN FINANCE PLC .|D 01/24/12019........ STIFEL NICOLAUS & CO........ 1,000,650

456837 AQ 6 |ING GROEP NV D 04/02/2019. CITIGROUP.. . 499,835

69832A  AC 0 | PANASONIC CORP......oocvrvrvrrnrrrernririnas D 07/10/2019........ GOLDMAN SACHS, NEW YORK 500,000

3899999. Total - Bonds - Industrial and Miscellaneous.. 34,518,284

8399997. Total - BONAS - Part 3. 38,910,385

8399999. Total - BONS.......cooiiiiiiiiiiiiieisisi e 38,910,385

9999999. Total - Bonds, Preferred and Common Stocks 38,910,385
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Annual Statement for the year 2019 of the G RAN G E LI F E I NS U RAN C E CO M PANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
38378C RT 6 |GNR2012-13EG. .. [12/01/2019. [MBS PAYDOWN... 57,615 | ...... (29) (29) 10/20/2040.
38378D BL 8 |GNR2012-17 CD. ... | .| 12101/2019. | MBS PAYDOWN... 23,202 |...... 69 69 09/20/2040.
38378G  CY 2 [GNR2012-134 EA...oooovoveescscsesssssssssssssssssssns ..| 12/01/2019. | MBS PAYDOWN 29517 | ....... (114) (114) 11/20/2042.
383790 6F 8 |GNR2017-24 BC .| 12/01/2019. | MBS PAYDOWN.......ooocvevsisisisisisinens | b A47534 | o 17534 | oo 412435 | o 117,444 90 07/16/2050.
38380 HK 7 |GNR 2017-181 AB......cooiiiiirricieeieieeeniserenis .. | 12/01/2019. | MBS PAYDOWN... 91,564 79 04/16/2052.
38380 XC 7 |GNR2018-45A .. 12/01/2019. o AB670 | 48,292 87 11/16/2048.
912828 D2 3 |USTREASURY NAB.... - | 0413072019, | MATURITY ccoooooccvonnncnscsneenns | 10,000,000 | ..... 10,000,000 | ....... 9,975,000 ...9,993,924 6,076 04/30/2019.
0599999. Total - Bonds - U.S. Government. 10,361,558 0 6,258 0 XXX
Bonds - U.S. Political Subdivisions of States
180848 DV 2 [CLARKCNTY NV.....ioovovvooieeeeeeeereerveoossseseneeenes .. 11/01/2019. TSECURITY CALLED BY ISSUER at
0000 | e 1,000,000 | ...... 1,000,000 | ......... 999,420 | ............ 999,705 | ...... 45 45 | o | e 999,750 250 250 | ......62,600 | 11/01/2023.
213633 GD 6 |COOK CNTY IL CMNTY CONSOL SCH................ .. | 12102/2019. | SECURITY CALLED BY ISSUER at
10000 ] 1,000,000 | ....... 1,000,000 | ....... 1,008,540 | ......... 1,000,965 | ....... (965) (L)) [ — 1,000,000 | [ o | o 0] s 53,910 | 12/01/2024.
236091  F3 3 |DANE CNTY Whooovvvooorieseeeeeeccvcsoisessenesssssinnns .. | 10/10/2019. | SECURITY CALLED BY ISSUER at
100.000 715,000 T14488 | ..... 65 65 e TAA553 | e | e BT | e 84T | 30,992 | 06/01/2024.
567609 EJ 7 |MARIEMONT OH CITY SCHDIST......cooovvvvvrvvvveres .. | 12102/2019. | SECURITY CALLED BY ISSUER at
100.000 5,000 | oo 5,000 | .ooccerren 5,115 5,082 | ... an ) (L DR P (L)) — () — 295 | 12/01/2030.
725277 CD 7 |PITTSBURGH PA SCHDIST.....cocierererereriiiriiins .. | 09/03/2019. | SECURITY CALLED BY ISSUER at
10000 1,000,000 | ....... 1,000,000 | ....... 1,005,000 | ......... 1,000,416 |....... (416) (A1) [ — 1,000,000 | oo [ o | o 0] s 52,020 | 09/01/2024.
940157 RF 9 |WASHINGTON MD SUBURBAN SAN DIS........... .. | 06/11/2019. | SECURITY CALLED BY ISSUER at
o0 1,000,000 | ....... 1,000,000 | ......... 997,040 | .o 998,248 | ...... 75 I I P 998,323 | oo | e 1677 | o 1,677 | .....25,000 | 06/01/2027.
2499999, Total - Bonds - U.S. Political SUDAIVISIONS OF SEAIES..........vvvvvrrrrrriririririns i | 4,720,000 | ....... 4,720,000 | ....... 4729043 | ........... 4718,854 | .o 0 ... (1,213) 0 (1,213) [ 4,717,640 | .o 0 | 2,360 | oo 2,360 | ... 224,817 XXX
Bonds - U.S. Special Revenue and Special Assessment
10901R AV 1 [BRIER CREEK IN SCH BLDG CORP. .1 07/15/2019. | SECURITY CALLED BY ISSUER at
100000 ] 1,000,000 | ...... 1,000,000 | ...... 1,000,000 | ..o 1,000,000 [ oo | oo (Ol S B 1,000,000 | e | o | oo 01.....60,800 | 07/15/2024.
155888 AT 7 |CENTRL WEBER UT SWR IMPT DIST.........coconnn. .. 03/01/2019. | SECURITY CALLED BY ISSUER at
100.000 1,000,000 1,000,000 991,250 994,753 83 83 03/01/2029.
3128HX  SS 5 [FHS 268 30.......covrrrerrrererereressesesssesssesisens .. [12/01/2019. | MBS PAYDOWN..........ooormmmmmvemmnmriiiiennns | L 217,587 | v 217,587 ..226,563 217,904 | ... (317) (317) 08/15/2042.
3128KJ CZ 3 |FG A55488... .. 12/01/2019. | MBS PAYDOWN... ..20,224 20299 | ... 8 8 12/01/2036.
3128MJ BW 9 |FG G08052 [ 12/01/2019. | MBS PAYDOWN 13,900 [ v 13,964 | ... 4 4 04/01/2035.
3128P7 RY 1 |FG C91403 .. [12/01/2019. | MBS PAYDOWN..........crsmmvvvvvanmnnisssnnnn | ol 73536 | o 73,536 | o) VERT T — LK O DO 0 03/01/2032.
3128P7  S2 0 [FG COMA37. e ..112/01/2019. | MBS PAYDOWN... ..54175 51,666 |....... (133) (133) 04/01/2032.
31294M A7 6 |FGE02730. .. | 12101/2019. | MBS PAYDOWN ...24,058 23246 | ... (121) (121) 10/01/2025.
3130AD SW 3 |FEDERAL HOME LOAN BANK... .| 08/12/2019. | SECURITY CALLED BY ISSUER at
100000 e | 1,000,000 | ...... 1,000,000 | ........ 998,500 | oo 998,635 |...... 103 103 03/13/2026.
3133EH UW 1 |FEDERAL FARM CREDIT BANK......cccooeserevererrns .. 08/28/2019. | SECURITY CALLED BY ISSUER at
100.000 976,000 978,697 | ..... 2,013 2,013 05/15/2025.
3136A7  ZV 7 [FNR2012-83 BA...oovovevrerereerernenerereneeeeeeereeeesseseeee .. | 12/01/2019. | MBS PAYDOWN... ..65,759 64,130 |....... (14) (14) 03/25/2041.
3136A9 BL 1 |FNR2012-106 QP. ..| 12/01/2019. | MBS PAYDOWN... ..62,322 61,844 | ....... (25) (25) 10/25/2042.
3M137IN CM 5 [FN 256676.......cceviierrririrneieieisssiessssssesnsnenes .| 12/01/2019. | MBS PAYDOWN ...34,020 32,008 | ....... (241) (241) 04/01/2027.
31371IN SQ 9 |FN 257127 .. 12/01/2019. | MBS PAYDOWN... 23,044 | ... (232) (232) . 02/01/2023.
3137A3 JW 0 |FHR 3753 AS .| 12/01/2019. | MBS PAYDOWN... 80,170 (391) (391) 79,779 11/15/2025.
3137A8 XZ 6 |FHR3844DA........ . 12/01/2019. | MBS PAYDOWN 57,269 |....... (520) (520) .56,749 10/15/2039.
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

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
3137AG  CA 6 [FHR 3947 BC.....coovrierreiceiircieniereessiesesiein .. [12/01/2019. | MBS PAYDOWN........ooooommeemmnvimmnciennee | 23391 | 23301 | 24192 23439 | ... (48) (48) 10/15/2026.
3137AM K7 1 |FHR 4020 EJ - 12/01/2019. | MBS PAYDOWN.........ressmmvmnvvvvvviissssssnnns [ b 434372 | 138,372 | o 434,372 | LTIy 72 T 0 02/15/2042.
3137AN  QF 5 |FHR 4036 PA .1 12/01/2019. | MBS PAYDOWN.........coocovemmvvvmmmcvmncraen |k 63998 | oo 63.998 | 64,084 |....... (86) (86) 04/15/2041.
3137AX TP 8 |FHR4156PC....... - 12/01/2019. | MBS PAYDOWN....occoeccomvmvvvcmmmssiinens | | goa4gz | 70347 | 788930 | 792424 | ... 763 763 01/15/2043.
3137BA AN 2 |FHR 4332 VZ.......comccrvvirecreriseneseiieseenreiinens .. | 04/15/2019. | MBS PAYDOWN.. 4792 | ... 8 8 01/15/2033.
3137BJ  H4 8 |FHRAATI N .| 11/01/2019. | MBS PAYDOWN.........covvvommmemnisnncienn | k423515 | 123515 | 138684 | 123,924 | ....... (409) (409) 12/15/2053.
3137FH  JW 4 |FHR4823DG.. -1 12/01/2019. | MBS PAYDOWN.........ocovvvvvvsvsceviennnnnnens | | 02,646,396 | .......2,646,396 | ....... 2,656,785 | covvoooeeeeeeereeens | oo (10,389) [ cooceeeeeeeeeeeees | oo (CTRL:E) ) E—— 06/15/2040.
3138L4 2C 6 |FNAM43T0............ .| 12/01/2019. | MBS PAYDOWN.........oovommnrvvvssnnnrisanns | ok 13918 | 43918 | 16,053 | o 13,984 | (66) (66) 09/01/2031.
3138L4 6B 4 |FN AM4465 .1 12/01/2019. | MBS PAYDOWN..........coovvvmmvvvmmmvmnncienn | ol 88824 | ... 88824 | 98595 | o .89.260 | ... (436) (436) 10/01/2033.
3138L6 ES 3 |FNAM5544 .| 12/01/2019. | MBS PAYDOWN.. 30,204 30,309 | ....... (106) (106) 03/01/2034.
31393M W9 8 |FHR 2586 WG.....cooveevcceericeeeeseseernie .. | 12/01/2019. | MBS PAYDOWN.. 61,287 61,375 |....... (88) (88) 03/15/2033.
31395B D7 5 |FNR2006-22 CE......cocoovvomrrrrierncrivicisscnisiiisnenes .| 12/01/2019. | MBS PAYDOWN.. 63,659 63,777 | ...... (118) (118) 08/25/2023.
31395E  YP 6 |FHR2835HB .| 12/01/2019. | MBS PAYDOWN.. 39,351 39,475 |....... (124) (124) 08/15/2024.
31396 2L 8 |FHR3127CY . [ 12/01/2019. | MBS PAYDOWN.. 28,162 28241 | ... (79) (79) 03/15/2026.
31398L BJ 6 |FHR3597LE... .| 12/01/2019. | MBS PAYDOWN..........ovvommnmvvcrmmmnnriiienne | k80581 | o 80541 | oo 42440 | o 40,535 | 7 7 07/15/2039.
31402R  JV 2 |FN735676.. .1 12/01/2019. | MBS PAYDOWN..........covvvemmmriemnimnnceenn | 49137 | 19437 | 19818 | 19192 | (55) (55) 07/01/2035.
314030 BW 8 |FN 745353.. .1 12/01/2019. | MBS PAYDOWN..........oovvvemmvenniveniriienn | 16,842 | 16,842 | 16385 | 16,836 | 6 6 03/01/2036.
31404A GX 6 |FN762614.. .1 12/01/2019. | MBS PAYDOWN..........covvveemeremmriennnienn | ol 34789 | 34789 | i 35246 | 34,821 | (32) (32) 12/01/2023.
31404S GD 1 |FN776996.. .1 12/01/2019. | MBS PAYDOWN.........ccoovvvmmvevmmnvmnnciann | k20819 | 20819 | 21619 | o .20.901 | o (82) (82) 04/01/2034.
31417G VK 9 |FNAB9617 .| 12/01/2019. | MBS PAYDOWN..........oooormvmnvvvrssmnnriisanns | ok 87077 | o 87077 | oo 87,213 | o 87,075 |, 2 2 06/01/2033.
31417y 2J 5 |FNMA0776 .1 12/01/2019. | MBS PAYDOWN..........coovvvmmmvmmniimnncienn | ol B7.646 | i 57646 | i 60745 | o 57.863 | . (217) (217) 06/01/2031.
31417Y 3N 5 |FN MA0804 .| 12/01/2019. | MBS PAYDOWN.. 31,365 |....... (82) (82) 07/01/2031.
31417Y TV 9 |FN MA0563 .| 12/01/2019. | MBS PAYDOWN.. 32,458 | ... (88) (88) 11/01/2030.
31418A E9 5 |FN MA1059 . [ 12/01/2019. | MBS PAYDOWN.. 50,326 |....... (154) (154) 05/01/2032.
31418A EB 0 |FN MA1029 .| 12/01/2019. | MBS PAYDOWN.. 49,658 |...... (197) (197) 04/01/2032.
31418A TA 6 |[FNMA1444.......... . [ 12/01/2019. | MBS PAYDOWN.. 73,493 | ... (163) (163) 05/01/2033.
314188 TK 2 |FNMA2353............ .1 12/01/2019. | MBS PAYDOWN.........ovoommsnvvvrssnnnvisissns | ok 450180 | o.ov... 450,180 | oo 461,294 | oo 450,923 | ...... (742) (742) 08/01/2035.
590545 D9 7 |MESA AZUTILITY SYS REVENUE MUNI TAXBL|.. | 07/01/2019. | SECURITY CALLED BY ISSUER at
100.000 320,000 320,000 | oo 327,270 320,464 |....... (464) (468) | oo | o 320,000 | coocovevesions [ oreeensensins | v 0] 19,200 | 07/01/2024.
590545 F4 6 |MESAAZUTILITY SYS REVENUE MUNI TAXBL|.. | 07/01/2019. | SECURITY CALLED BY ISSUER at
10000 L 680,000 | ... 680,000 | ......... 695,450 | ..o 680,986 | ...... (986) 1)) P — L 01 1 IO PO B 0 |......40,800 | 07/01/2024.
65830T AF 2 |NORTH CAROLINA ST TURNPIKE AUT.............. .. | 01/02/2019. | SECURITY CALLED BY ISSUER at
100000 e | 1,000,000 | ......1,000,000 | ......1,008,750 [ I 1,000,000 | oo | s | s 0].....30,000 | 01/01/2025.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSIMENES............  wuuvuvuvuviuiiiiiiimisiiisiiiiisisisisisisssissssssssssssssssssssssssssssssssssssssssssssnnnes | 11,795,812 | ... 11,795,812 | ... 11,910,959 ..(14,208)] .. 1,770,096 | ...ccooeerrvc0 | 100000i25,716 | 25,716 | ... 367,126 XXX
Bonds - Industrial and Miscellaneous
01877K AB 9 | ALLIANCE PIPELINELP.....ovrsivorsvrrsressns - | 12/31/2019. | VARIOUS 100,511 100,511 | v 110,311 | v 102,556 |....... (2,045) (2,045) ...100,511 3,516 | 12/31/2019.
05568Y AA 6 |BNSF RAILWAY CO 2007-1P.... .| 10/02/2019. | SINKING FUND REDEMPTION............... 54,627 | oo 54,627 | 54,627 58,627 | oo | oo 0 54,627 1,671 | 04/01/2024.
06048W QR 4 |BANK OF AMERICA CORP.... .| 10/30/2019. | SECURITY CALLED BY ISSUER at
100000 il 750,000 | oo 750,000 | oo 750,000 | oo 750,000 | oo | oo [\ P B 750,000 | oo | oreeeensenses | oo 0] 22,500 | 04/30/2030.
09256B AB 3 |BLACKSTONE HOLDINGS FINA.... .| 10/10/2019. | SECURITY CALLED BY ISSUER at
105428 e 527,140 | ... 500,000 | ......... 494180 | .. 498435 | ..... 52 526 03/15/2021.
126650 BQ 2 |CVSPASS-THROUGH... . [ 12/10/2019. | SINKING FUND REDEMPTION... 21,326 | ....... (17) (17) 01/10/2030.
210795 QB 9 |CONTLAIRLINES 2012-2 A .| 10/29/2019. | SINKING FUND REDEMPTION.... 31,789 | ....... 85 85 10/29/2024.




Annual Statement for the year 2019 of the G RAN G E LI F E I NS U RAN C E CO M PANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
263534 BR 9 |E.l. DUPONT DE NEMOURS........ccccovveieirirnnns .. | 04/22/2019. | SECURITY CALLED BY ISSUER at
136.913 . 1,369,134 | .o 1,000,000 | ...... 1,206,206 | oo 1,190,650 | e | s (2,245) (2,245) |..(188,405) | .....(188,405) | .....388,889 | 12/15/2036.
33803W AA 7 |FISHERS LANE ASSOC LLC......cocevvvevererirrirnne .. 1 12/05/2019. | SINKING FUND REDEMPTION............... . ; . .52, 50,932 (66) (66) 1,016 | 08/05/2030.
347466 AE 4 [IRWINLAND LLC .. | 12/15/2019. | SINKING FUND REDEMPTION.... 30,845 |...... 81 81 . 1,235 | 12/15/2035.
39121 AE 0 |GREAT RIVER ENERGY.... .. 1 07/01/2019. | SINKING FUND REDEMPTION...c.ccoccouwe | ol 72385 | o 72385 | oo 67318 | oo 72,446 | ... (61) TG0 T I X ;i ISR BOTN IO | I DO 4,527 | 07/01/2038.
48248N  AA 8 |KKR GROUP FINANCE CO.......cocoevoverirrirereirirnens .. 1 07/31/2019. | SECURITY CALLED BY ISSUER at
104.421 835371 | 800,000 | ... 861,176 | oo 814724 | oo | (4.779) (4.779) R - e (9.045) | 09/29/2020.
485134 BL 3 |KANSAS CITY POWER &LT..oovvmsivrssiiessinns - | 04101/2019. | MATURITY. R 500,000 | .......... 500,000 | ........ 504,385 | .... 500,149 |...... (149) (149) 500,000 | ... SUO  J 875 | 04/01/2019.
88315L AC 2 | TMCL 2019-1AA | 1212012018 | MBS PAYDOWN....covesvvsvsvcssssssse | e, 26,667 | oo 26,667 | oo 26,658 | oo | e 55 178 SRR NSRRI X 7 8 ST ISR [N | ) PR 10/20/2026.
89236T BK 0 [TOYOTAMOTOR CREDIT CORP.......ccccorvurienne .. 1 06/20/2019. | SECURITY CALLED BY ISSUER at
100000 | 750,000 | .........750,000 | ........ 739,875 | . 745215 | .. 617 617 B 4168 | 06/20/2029.
89657B AA 2 |TRL2019-1AA .. | 12/17/2019. | MBS PAYDOWN.. 22011 | 22914 | o 22,890 | oo | o 35 35 il 0 L 04/17/2026.
89679H AN 5 |TCF 2018-2AA... - 12/20/2019. | MBS PAYDOWN.....occcccoevscvvmmnssivnncnss | e | e 150,000 | ..........150,000 | ......... 151,055 | vovveeeeeesesecceeeeen | o (89) (89) | coveeeeereere | eereeeiens 150,000 | oo | oo | cvevrerrressins0 | e 06/20/2028.

981811 AD 4 |WORTHINGTON INDUSTRIE .| 08/30/2019. | SECURITY CALLED BY ISSUER at

c¢via

102617 . A 769,628 | 1 750,000 | .o 835,553 (9.220) 04/15/2020.
67077TM  AA 6 |NUTRIEN LTD...ccvvviririireiieicirissieseieissienes A1 05/15/2019. | MATURITY ..o . i 500,000 | .......... 500,000 | .......... 520,780 | ... . | . (1,007) 05/15/2019.
893526 8Y 2 |TRANSCANADA PIPELINES.. A 01/15/2019. | MATURITY. 750,000 773,258 | oo 750,121 | ... (121) 01/15/2019.
256853 AA 0 |DOLPHIN ENERGY LTD D| 06/14/2019. | SINKING FUND REDEMPTION.... 43,600 0 ) . 06/15/2019.
3899999. Total - Bonds - Industrial and Miscellaneous..............cccveveeeriveererncinennes s | 7,356,949 | .......6,905,676 | ......7,297,634 | ..........6,926,567 | srrccvvccc0 | e (18,400) | oo [\ [RET1000)) 0. 7 L0 )] ... 701,196 XXX
8399997 Total - Bonds - Part4..... s | 34,240,578 | ..... 33,789,305 | ..... 34,274,096 ..(27,563) 0 33,963,297 0]..(173,992) ..... (173,992) | ..1,379.427 XXX
8399999. Total = BONAS.......cooeiriinii s s | 34,240,578 | ..... 33,789,305 | ..... 34,274,096 vevieennn(27,563) 0 33,963,297 0 ..(173,992)| ...... (173,992) | ..1,379,427 XXX
9999999, Total - Bonds, Preferred and COMMON StOCKS..........vvvvcovvressrernsins e | 34,240,578 XXX 34,274,096 | ........33,791,281 | oo | cerreers(27,563) [ o0 [ (27,563) 0 33,963,207 0 ]...(173,992) | .....(173,992) | 1,379,427 | XXX
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Annual Statement for the year 2019 of the G RAN G E LI F E I N S U RAN C E CO M PANY

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
o 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

NONE
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Annual Statement for the year 2019 of the G RAN G E LI F E I N S U RAN C E CO M PANY

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

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

NONE
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Annual Statement for the year 2019 of the G RAN G E LI F E I N S U RAN C E CO M PANY

SCHEDULE DA - PART 1

ned December 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Ow
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 1 14 15 16 17 18 19
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
o 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

NONE
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Annual Statement for the year 2019 of the GRANGE LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central _Clearinghouse Date Expiration Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJ/A.CV. Accretion Hedged Items Exposure Entity end (b)

NONE
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Annual Statement for the year 2019 of the G RAN G E LI F E I N S U RAN C E CO M PANY

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Prior Year(s) | Current Year Hedge
Indicate Initial Cost of | Initial Cost of Effectiveness
Exercise, Strike Price, | Undiscounted | Undiscounted | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustment | Gain (Loss) | at Inception
Schedule| Type(s) Date of Expiration, Rate or Index|  Premium Premium Received o| Valuation Exchange | Current Year's on to Carrying on and at
Description of Item(s) Hedged, Used | / Exhibit | of Risk(s) Exchange, Counterparty Maturity or | Termination | Maturity or| Numberof |  Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d [ Increase Change in | (Amortization) | Termination | Value of | Termination -| Termination
Description for Income Generation or Replicated | Identifier (a) or Central Clearinghouse Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e [ (Decrease) | B./A.CV. [/ Accretion | Recognized | Hedged Item| Deferred (b)

Total Written Options

TOTALS

NONE
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Annual Statement for the year 2019 of the G RAN G E LI F E I N S U RAN C E CO M PANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open December 31 of Current Year

Ticker
Symbol

Number of
Contracts

Notional
Amount

Description

Description of Item(s) Hedged,
Used for Income Generation or
Replicated

Schedule /
Exhibit
Identifier

Type(s) of
Risk(s)
@

Date of
Maturity or
Expiration

9

Exchange

10

Trade
Date

1"

Transaction
Price

12

Reporting Date Price]

Fair Value

Book/Adjusted
Carrying Value

Highly Effective Hedges
15 16 17
Change in
Variation
Margin Gain
Cumulative Deferred (Loss) Used to
Variation Variation Adjust Basis of
Margin Margin Hedged Iltem

Cumulative
Variation
Margin for All
Other Hedges

Change in
Variation
Margin Gain
(Loss)
Recognized in
Current Year

20

Potential
Exposure

21

Hedge
Effectiveness
at Inception
and at Year-
end (b)

22

Value of One
(1) Point

NONE
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Annual Statement for the year 2019 of the G RAN G E LI F E I N S U RAN C E CO M PANY

SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 Change in Variation Margin 19 20
16 17 18
Hedge
Schedule / Type(s) Date of Indicate Exercise, | Cumulative Variation Gain (Loss) Gain (Loss) Used to Effectiveness at
Number of Description of Item(s) Hedged, Used for Exhibit of Risk(s) Maturity or Trade Transaction Termination Termination Expiration, Maturity Margin at Recognized in Adjust Basis of Inception and at Value of One (1)
[Ticker Symbo| _Contracts Notional Amount Description Income Generation or Replicated Identifier (a) Expiration Exchange Date Price Date Price or Sale Termination Current Year Hedged ltem Deferred Termination (b) Point

NONE
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Annual Statement for the year 2019 of the G RAN G E LI F E I N S U RAN C E CO M PANY

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

SCHEDULE DB - PART D - SECTION 1

Description of Exchange, Counterparty or Central Clearinghouse

2

Master
Agreement
(YorN)

3

Credit
Support
Annex
(YorN)

4

Fair Value of Acceptable
Collateral

Fair Value

Contracts with

Book/Adjusted Carrying | Book/Adjusted Carrying

Value >0

Book Adjusted Carrying Value
6

Contracts with

Value <0

Exposure Net
of Collateral

Contracts with
Fair Value > 0

9

Contracts with
Fair Value < 0

Exposure Net
of Collateral

Potential
Exposure

Off-Balance
Sheet Exposure

1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64

NONE
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Annual Statement for the year 2019 of the G RAN G E LI F E I N S U RAN C E CO M PANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

1

Exchange Counterparty or Central Clearinghouse

2

Type of Asset Pledged

3

CUSIP Identification

4

Description

5

Fair Value

6

Par Value

7

Book/Adjusted
Carrying Value

8

Maturity
Date

9

Type of Margin
(I, Vorlv)

NONE
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Annual Statement for the year 2019 of the G RAN G E LI F E I N S U RAN C E CO M PANY

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of December 31 of Current Year
This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108

CDHS Hedged Item Hedging Instruments
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19
Current Year Hedging
Fair Value Gain Current Year Increase Instruments'

Prior Fair Value Ending Fair (Loss) in Full Increase Change in the (Decrease) in Current Year Fair Current Fair Hedge Gain

in Full Contract |  Value in Full Contract Cash | Fair Value Gain | Current Year (Decrease) in Hedged Item | VM-21 Liability Value Value (Loss) in Current|  Current Year Current Year Current Year
Cash Flows Contract Cash | Flows Attributed | (Loss) in Hedged Increase VM-21 Liability |  Attributed to Attributed to Fluctuation of the| Current Year | Fluctuation Not | Year Deferred Prescribed Additional Total Deferred | Ending Deferred
Attributed to | Flows Attributed | to Interest Rates | Item Attributed to| ~ (Decrease) in Attributed to Hedged Risk Hedged Risk Prior Deferred Hedge Natural Offsetto | ~ Attributed to | Adjustment [12 - Deferred Deferred Amortization | Balance (11+

Identifier Description Interest Rates | to Interest Rates (4-3) Hedged Risk | VM-21 Liability | Interest Rates | Percentage (6/5) (8*9) Balance Instruments VM-21 Liability | Hedged Risk (13 +14)] Amortization Amortization (16 +17) 15+18)

NONE




Annual Statement for the year 2019 of the GRANGE LlFE INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

(Securities lending collateral assets reported in aggregate on one Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E.)
2

1 3 4 5 6 7
NAIC Designation
and
Administrative Book/Adjusted Maturity
CUSIP Identification Description Code Symbol Fair Value Carrying Value Date
General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year: ~ Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §........ ONAIC2: §......... ONAIC3: §......... 0 NAIC4: §......... ONAICS: §......... ONAICE: §......... 0

NONE

E25



Annual Statement for the year 2019 of the GRANGE LlFE INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page)
4 5

1 2 3 6 7
NAIC Designation
and
Administrative Book/Adjusted Maturity
CUSIP Identification Description Code Symbol Fair Value Carrying Value Date

General Interrogatories:

1. The activity for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0

2. Average balance for the year: ~ Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE
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Annual Statement for the year 2019 of the GRANGE LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Fifth Third Bank. Kansas City, MO 73,299 | XXX
Commerce Bank Kansas City, MO 100,000 | XXX
PNC EFT. Kansas City, MO 77,091 | XXX
PNC Operating Kansas City, MO 642,998 | XXX
UMB Bank, N.A Kansas City, MO..........rrvermmerrermereesimessesssesssissesessesssssssssssessessens | eevvesnns 24,500 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 917,888 | XXX
0399999. Total Cash on Deposit XXX | XXX 0 0 917,888 | XXX
0599999. Total Cash XXX | XXX 0 0 917,888 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 582,922 | 4. April 728,586 | 7. July. 1,495,619 | 10. October. 725,204
2. February. 547,451 | 5. May 799,568 | 8. August 284,148 | 11. November. 520,077
3. March 236,099 | 6. June 398,013 | 9. September. 346,912 | 12. December. 619,108

E27




Annual Statement for the year 2019 of the GRANGE LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year
1 2 3 4 5 6 7 8 9
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
Exempt Money Market Mutual Funds as Identified by the SVO
316175 10 8 | Fidelity US GOVEIMMENE FUNG #57........coouivuuiiiiiiieiiseriiisi ettt bbbt ek et nnes | enireneseneias 12/31/2019....... 1.460
38141W 25 7 [ Goldman Sachs Financial Square GOVEMMENE FUNG............coiueiririuriirieirineie ettt sttt nnen . 12/31/2019....... 1.510
316175 60 3 | PNC Fidelity Institutional Government Portfolio - Class Ill............ccoovivernirernrincrieniinns 12/31/2019....... 1.750

8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO.
8899999. Total - Cash Equivalents

8¢3




Annual Statement for the year 2019 of the

GRANGE LIFE INSURANCE COMPANY

OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.ereereerirereeens
2. Alaska
3. Arizona..
4. Arkansas...
5. California...
6.
7.
8. .
9. District of Columbia... .DC
10.  Florida LWFL
B PR €Yo o OO GA|.. Required Statutory Deposit 99,621 100,410
12.  Hawaii HI
13.  Idaho. D]..
14.  lllinois 1L
15.  Indiana..
16.
17.
18.
19.  Louisiana...
20.  Maine
21.  Maryland
22.  Massachusetts
23.  Michigan
24.  Minnesota..
25, Mi ippi
26.  Missouri.
27.  Montana.
28.  Nebraska NE|..
29.
30.  New Hampshire.
31, New Jersey....
32.
33.
34, North Carolina
35.  North Dakota. .
36.  Ohio... Required Statutory Deposit 2,795,454 2,833,009
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina SC|..
42. South Dakota SD
43, Tennessee.........coouwmmrieinnienns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia Required Statutory Deposit 250,526 251,025
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.
52.
53.
54.
55.
56.  Northern Mariana Islands..
57.  Canada..
58. XXX XXX 0 0 0 0
59.  Total XXX XXX 2,795,454 2,833,009 350,147 351,435
DETAILS OF WRITE-INS
B80T, s | i
5802 et | v
5803, o | o
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccouvvviinniiiiiininnes XXX XXX 0 0 0 0
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