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Annual Statement for the year 2020 of the HARLEYSVILLE 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. GOVEMMENES.......couuiirrireireieie e
1.02
1.03
1.04

All Other GOVEIMMENTS...........cvuieiieieeieeireeieeieeiss s
U.S. States, Territories and Possessions, etc., Guaranteed.............
U.S. Political Subdivisions of States, Territories and

P0SSesSIioNs, GUAraNteed...........c.uereeeueernieneeeeseeneese e eeees
U.S. Special Revenue and Special Assessment Obligations,

etC., NON-GUAraNtEE..........courierircieiiee s
Industrial and MiSCElANEOUS............cvuurereerereerneircieieeieeseese e
1.07 Hybrid Securities.............
1.08 Parent, Subsidiaries and Affiliates...........ccoreurererneneneinnineneene
1.09 SVO Identified FUNGAS..........cooverieriirireesee e
1.10 Unaffiliated Bank LOANS............coueueerneenieneiineineneieeseiseieese s
1.11 Total Long-Term Bonds..........cccoevreeneirrineneeneieeeeneiseeseessessseseeeesees

Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)....
2.02 Parent, Subsidiaries and Affiliates...........c.ccoerrurrnrineneneiineneneies
2.03 Total Preferred StOCK.........ocvierrerriinincieeeseiseseieeesese e

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.
3.04 Parent, Subsidiaries and Affiliates Other.............cccoceveeviveirerrirerenaen,
3.05 MUtUI FUNGS......ociiiiicieccce ettt
3.06 Unit INVESIMENE TIUSES. ......ooveeieirececereie e
3.07 CloSed-ENd FUNGS........ccovurriinineireiriscneiseess et seseeenns
3.08 Total COMMON SOCKS. .......crerrerirrireieieesneeneeseeseieeseseseseessssessseenees

Mortgage Loans Schedule B):
4.01 Farm MOMGAGES. .....ovuvererrerererereieeseesneeseeseesssssesseesessesssessessssessseseees

1.05

1.06

4.02 Residential MOMGages.......ccvvuvrmrrrruremerneessesisesessessssessssessssesssssenenns
4.03 Commercial MOrGages........cccuverurrrnrereueeneeneiseeseseessseesessesssseesseesnes
4.04 Mezzanine Real Estate Loans.........cccocoevevevveeeeveeseeceeeesce e
4.05 Total Valuation AllOWANCE...........coveeveevivierereiseresee e
4.06 Total MOrgage LOoanS..........cervererenrcnrinniseesnsseeesssssssesssssssesssessees
Real Estate (Schedule A):

5.01 Properties Occupied by COMPaNY.......c.coeveevivsiereereeseeeeiese e
5.02 Properties Held for Production of INCOME..........cccocvvvvreverrereriernnnn.
5.03 Properties Held for Sale..........ourimrerrerninensreieessenseseesssssseseesesenes
5.04 Total Real EState.......cccovuriverrerrricieiceissssesese s ssessssseenes
Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1)........cccouvveeveeieieeece s
6.02 Cash Equivalents (Schedule E, Part 2)........c..ccooeevveveevecereenerciiernnnns
6.03 Short-Term Investments (Schedule DA)..........ccccceevevveveereerrererennnns
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............
CONTACE LOBNS......covirircvicirisie sttt ensnes
Derivatives (SChedule DB).........cc.couveuerernrieisiesiesssssesesssses s

Other Invested Assets (Schedule BA)...........ccoeeeveeeiceeeeeesere e

. Receivables for SECUMLIES...........vrerieiiniireessessessesese s
. Securities Lending (Schedule DL, Part 1).......cccocveverveneverssssseresssnes
. Other Invested Assets (Page 2, Line 11).....ccccvveeerernereieisnsesenssieninns

.............. 9,692,458

............ 10,470,077
.......... 328,277,222
.998,436

................. 2.0
................. 0.0
................. 1.1

.............. 9,692,458

............ 10,470,078
.......... 328,277,220

...998,436 |.

................. 2.0
................. 0.0
................. 1.1

................ (599,027)
............ 28,636,240

................ (599,027)
............ 28,636,240

................ (599,027)
............ 28,636,240

394,917,063

394,916,545
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Annual Statement for the year 2020 of the HARLEYSVILLE LIFE INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI. ...ttt e et ss s s s8Rttt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........cvirierrirriririreiseeeie ettt st sssseseas

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........corririnrircreseeese et esaees

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3.ttt s sttt bttt s b eesennas

3.2 Totals, Part 3, COIUMN 1 ...ttt et sttt e sttt s bt sesennas
4. Total gain (10Ss) 0N diSPOSAIS, PArt 3, COIUMN 18........ouiviieiiicieietcteee ettt et a ettt bbb a b a et s st et b bbb e b s sa et s st st n e
5. Deduct amounts received on disposals, Part 3, Column 15....................] - = ' ..
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.........ieiieireieiecsiees sttt

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

74 Totals, Part 1, COIUMN 12. ... sss st n s

7.2 Totals, Part 3, COIUMN 10........oiimiiriirieeiee e sessssee st
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ...ttt

8.2 Totals, Part 3, COIUMN O.......vvuuirirriiuciiereiicsiresisesess sttt
9. Book/adjusted carrying value at end of current period (LINES 14#2+3+4-5+8-T-8).........ccovuierrririeieiisissiieissesse sttt sttt bses
10.  Deduct total NONAAMILIEA @MOUNTS...........cuuiiiiiiiii bbb bbb
11.  Statement value at end of current period (Line 9 MINUS LINE 10).........cueiviiviieieiiesiicieiesssse ettt s s bbbt s bbbt

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PO YEAI.........c..cuiveiveiicieieeeetcie ettt bbbt

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........cccceieiueeicieieeee ettt bbbt ssenaas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cocueieieiirieicse e

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 2.ttt bbb bbb bbb sttt bbb an
3.2 Totals, Part 3, COIUMN 1 ...ttt bbb bbbt a bbb seen s

4. Accrual of discount

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 9.ttt bbb bbbt bbbt saes

5.2 Totals, Part 3, Column 8........c.coovevereeeeceseeeeese s
6. Total gain (loss) on disposals, Part 3, Column 18.........c.ccceovevviverereirnnne
7. Deduct amounts received on disposals, Part 3, Column 15
8. Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES...........ouuiurirririr ettt
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 3.ttt bbb s bbbttt been s

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

10.1 Totals, Part 1, COIUMN 1. ..ottt sttt a st a ettt sas st saes et

10.2  Totals, Part 3, COIUMN 10 ...ttt ettt st a st b st et s st sass s sees e
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cccerrurrrrrireuncereirsineseseseseeeeeeeseeseeseeeees
12, TOLAl VAIUGLON GIOWEANCE........ceurerrirrirerriseiineeseseise sttt ss e ss st st s s s8R 882848 s et ren
13, SUDLOLAI (LINE 11 PIUS LINE 12)....cuuceuieiiresieisesissesetseesessssesseessessssssessessesssssssesessessssssessessassssssesssssssessessessssssessessassssssessassasssessessessasssnssessassnssessessessusssnssessnssnssnssessneas
14, Deduct total NONAAMILE @MOUNTS.........c.riurerririierirrie ettt sttt s s8££ b st en s
15. Statement value of mortgages owned at end of current period (LiNe 13 MINUS LINE 14)........cvcvirieeieircreieiereee ettt sa s benen
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Annual Statement for the year 2020 of the HARLEYSVILLE LIFE INSURANCE COMPANY
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN........coiuririierereieieeissie sttt ettt
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........vimrrrririrrnsirseesee st ssesssssesseseas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........covirinrrriereeseeese et esaees

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.........coevieieeeieiseeese ettt b s bbbttt bbbt s et st nt st
3.2 Totals, Part 3, COIUMN 12.........cviiieeieeieisetese ettt bbbt a st b sttt s bbbt sesess st ne s e

ACCIUBL OF GISCOUNT. ...ttt E 81818+ E 1R b bbb bbb
Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13.........cooovieeeeeeeeeceee e
5.2 Totals, Part 3, Column 9.........ccoevvueierereeeeieee e

Total gain (10ss) 0N disPOSalS, Part 3, COIUMN 19..........ciiiiiriieiciieesie sttt sttt a bbb st es s b bbb e s e s b st bbb s s b en s e s st enas
Deduct amounts received on disposals, Part 3, COIUMN 16...........cccvveeiireieie ettt ettt ss bbb bbb s e sa bbb bbb en st e s s s e st enes
Deduct amortization of premium @Nd EPIECIALION. ..........c.cuiveie ettt a bbb st s bbb se et b b st s s st s s bt s e seneaes
Total foreign exchange change in book/adjusted carrying value:

9.1 T0talS, Part 1, COIUMN 17....c.oiiririiiici st

9.2 Totals, Part 3, COIUMN 14 ...ttt

Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15.......ociiices sttt bbb r s
10.2 Totals, Part 3, COIUMN T1.. ..ottt bbb b bbbt r s

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccccerurireierieriieieiesse sttt st s
Deduct total NONAAMILEA GMOUNTS.........c..iuiieiriieiireiciei bbb bbb

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

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN........vvuririierireieiesissiee sttt ss sttt
Cost of bonds and Stocks aCQUIFE, Pt 3, COIUMN ..ottt sttt bbb s sttt et bbbt e st s et et en s s baen
ACCTUBI OF GISCOUNT. ...t e8RS RS
Unrealized valuation increase (decrease):

A PAMET, COIUMN 12, .t

4.2 Part2, SECtion 1, COIUMN 5.ttt

4.3 Part2, Section 2, COIUMN 3.t s

44 Partd, COIUMN TR

356,799,042

87,562,925

185,427

0

Total gain (10ss) on diSPOSalS, Part 4, COIUMN 19..........ciiiiiiiieieiiesie ettt s st s e st
Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7..........cccuiriieisiesee ettt st nes
Deduct aMOTHZAtION Of PIEMIUML.........cciieiciiieee ettt et s e bbbttt b e b e s b st s st et e e b b e s s be s s st et n bttt s s et s st s s st ettt enen
Total foreign exchange change in book/adjusted carrying value:

8.1 PArt 1, COIUMN 5.ttt

8.2 Part 2, SECHON 1, COIUMN 19. ...ttt bbb

8.3 Part 2, SECHON 2, COIUMN 16..........eiuuuirirreimirieeiiseeisress st bbb bbb

8.4 Part 4, COIUMN 15, .ot s bR

(225,281)

82,933 497

747,886

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

9.1 Pt 1, COIUMN 14 .ottt
9.2 Part 2, SECHON 1, COIUMN 17 .....cuouiiiririreiiisieeisessie iR
9.3 Part 2, SECHON 2, COIUMN T4......coouiiiieieeiiiieceies st sss bbb
94 Part4, Column 13

0

Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........cc.cueieircieieineieiiesesse st sesens

)

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

Statement value at end of current period (LiNe 11 MINUS LINE 12).........cciuiieiiiciieieiteeise ettt et bbb sttt a st

S103
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Annual Statement for the year 2020 of the HARLEYSVILLE LIFE INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States... ..7,826,570 .8,113,347 ..7,804,124 ..7,835,805
Governments (Including all obligations 2. Canada........
guaranteed by governments) 3. Other COUNtTIES.........ccevivers [ ereririeiesesiesisisesissassernias eteteresterissssesssssnessntsnteses | eressssenisssesnssstesessntessesentens | stersessesnsantesetasteseesstenaesaens
4. Totals.............. . ..7,826,570 ..8,113,347 ..7,804,124 ..7,835,805
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtalS. ..o | e 4473732 | e, 4732948 | ..o 4,559,628 | ..o 4,465,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtalS. ..o | e 9,592,458 | ..o 11,055,364 | ......ccocucveee. 9,584,640 | ......ccoevn. 9,600,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals. ..o | e 10,470,077 | oo 11,236,011 | oo, 10,470,911 | oo, 10,416,105
Industrial and Miscellaneous, 8. United States..........cccovcvvercees | covvivvirniies 299,460,666 | .........ccoouene. 327,509,466 | ......ccocevreune. 300,345,296 | ......cooverrenne 294,369,917
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada........cocceveeueeeereieiens | e 1,243,952 | oo 1,384,052 | c.ovvveiin 1,242,800 | ..ooveveercrein 1,248,800
and Hybrid Securities (Unaffiliated) 10. Other COUNHES.....cccvrvuereeaes | rerrersrrerseieennes 28,571,038 | ...ocovvrrrririinnns 30,575,627 | ..ovvvrsirincrennns 28,679,081 | ...ooovcrrnariis 27,292,079
11, TOtalS. oo | s 329,275,656 | ..cooovreeririennns 359,469,145 | ....ooovvvrrerennn. 330,267,177 | oo 322,910,796
Parent, Subsidiaries and Affiliates 12, TORAIS. ... | | eesesssens s sens st sentes | cbessens st ens s snnies | chinb st
13. Total Bonds....
PREFERRED STOCKS 14. United States...

Industrial and Miscellaneous (Unaffiliated) 15. Canada........
16. Other Countries
17. Totals...

Parent, Subsidiaries and Affiliates 18. Totals......covevveerarnnes

19. Total Preferred Stocks..

COMMON STOCKS 20. United States...............
Industrial and Miscellaneous (Unaffiliated) 21. Canada........
22. Other Countries...........ccc.....
23. Totals......coveviiiiiiiiinisiini | i 0 s 0 [ o 0

Parent, Subsidiaries and Affiliates 24, TOMAIS....cuovecviiiieieisisieiieises | crtereiisiesesssresssessssssensesins | erissessessesssssssessesssssssesssssnsens | crossessessssassesessntesessssensesaens

25. Total Common StoCKS.....cee. | oovivviviininiinisisieeinens (O P [0 R 0

26. Total StOCKS......cvurerrersrrerrenne | covriiiiiieiiiisisieseissiereians 0 | o [0 0

27. Total Bonds and Stocks...... | ....c..cccocvvunes 361,638,493 | ....ooovvvvriinnn 394,606,815 | .....ccovvvrnrenan. 362,686,480
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Annual Statement for the year 2020 of the HARLEYSVILLE LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

6
No Maturity
Date

7
Total
Current Year

8
Column7asa
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

1.1

1.2
1.3
1.4
1.5
1.6
1.7

U.S. Governments

............... 7,826,570

...... 22
...... 0.0

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

............... 7,826,570

2.1

2.2
2.3
24
25
2.6
2.7

GOIS

3.1

3.2
3.3
3.4
3.5
3.6
3.7

Totals..

4,473,731

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

Totals

9,592,458

5.1
5.2
53
5.4
55
5.6

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed




Annual Statement for the year 2020 of the HARLEYSVILLE LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1

2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
....4,000,524 43,372,708 36,955,212 7,189,764 92,005,561

94,708,884
2,118,014
196,859
181,060

102,233,696
3,435,719
2,303,200

18,008,789

225,981,483
7,567,233
2,541,880

181,060

99,742,991
197,557,679
6,404,881

84,719,898
191,564,006
7,228,407
2,461,334
181,060

90IS

10.1
10.2
10.3
10.4
10.5
10.6
10.7

Unaffiliated Bank Loans
NAIC 1
NAIC 2
NAIC 3...
NAIC 4
NAIC 5
NAIC 6
TOtAIS. ..ot




Annual Statement for the year 2020 of the HARLEYSVILLE LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
11.1 8,492,663 |............. 57,444540 | ............. 47,443,072 | ..ccovvenn 3,772,338 | .o 8,214,221 | oo (V1N 125,366,834 | ..ooovvvvereireiennns AT | XXX s [ e ) 0.9 SO IS 118,081,171 | .o 7,285,663
11.2 6,284,241 |............. 94,708,884 |........... 102,233,696 |.....covvnne 4745873 |....coov. 18,008,789 | ..o (V1N I 225,981,483 | oo 62.5 [ .o XX [ ) .9, GO DU 191,564,006 |............. 34,417 477
11.3 .53,663 |.... 2,118,014 |. 3,435,719 |. .0 .. .1,959,837 ..7,567,233 ..7,228,407 ....338,826
114 NAICA.....enecnrieenesesesssnsssssesensensesnenns | (@)ovcieininnend 1,821 | i 196,859 |..covvrrnne 2,303,200 | ..ovoverrriieiiennnd (01 0
115 0 | (0 0
11.6 L0 [ e (O 0
117 OIS oot | freesenieeens 14,872,388 87 | o 8,518,211 | .coovvueenee 28,182,847
11.8 Line 11.7.:a52 % Of COL 7.oveiiieeiieieiisisissssisssesnssssissisnes | orersnssisnesneenneas 4.1 43.0 | oo 24 | s 7.8
12. Total Bonds Prior Year
120 NAIC T | ceesnssennes 14,731,214 |............. 52,772,207 ..73,863,882 | ....covvunnn 4,201,130 | .o 7,268,046 | ...oovveerreerrnreinnes | erreireins ) 0.9 GO PR ) 0.9, GO PO 152,836,479 | ..o 428 | 142,003,855
12.2 9,289,234 | ....coceenee 86,178,899 ...80,178,652 |.....cccovvvne. 2,935,789 | ...oocevenne 18,975,105 | ..o | e ) 0.9 SO I )., SO PR 197,557,679 | .oovvvrreirereenns 55.4 | ... 174,262,732
12.3 ...2,146,054 2,299,484 1,959,343 | [ ) 0.9, GO PR ) 0.9, GO PO 6,404,881 | oo 1.8 | 6,235,274
124
12.5
12.6
12,7 TOAIS. ..ottt enes | ceveesesennes 24,020,448 | ...........141,097,160 |........... 7,136,919 | .o 28,202,494 | ....ooovvrvrrrieeenn0 e e XXX e [ e XXX e
12.8 Line 12.7.35@ % 0f Col. 9....cvuiiiiiiiiiieiiiiisessnssissisnsninnins | sressesessenssssssesenas 8.7 | oo 395 | s 438 | i 2.0 | 79 | 0.0 | XXX | aeveenes XXX
13. Total Publicly Traded Bonds
13.1 6,920,163 |.....cccevnee 55,664,114 | ............. 44,565,273 |.....ccvvvnn 3,675,797 |.ccovvvvinne. 7,255,824 | ..o | e 118,081,171 | v 32.7 | 142,003,855 | ...ocvoviviirirennns 39.8 | 118,081,171
o 13.2 3,286,735 |...covenene 82,540,969 ....83,974,288 |..........4,TA5873 | ....ce.ce... 17,016,141 | oo | v 191,564,006 | ...c.ooovveviinirnns 53.0 [ 174,262,732 | oo 488 | .o 191,564,006
- 133 2,118,014 3,096,893 | ...ooovrriiireeenes | e 1,959,837 | ..o [ e 7,228,407 | coovvoeereieines 2.0 [ 6,235,274 | ..o 1T s 7,228,407
L T NN (o2 T BT L X 2 B I 196,859 2,222,654 | ... | e [ [ 2,461,334 | o070 | 00 | 2,461,334
~N s 181,060 |.
13.6
137 TOtAIS ..o | e 10,302,382 |........... 140,701,016 |...........133,859,108 |............... 8,421,670 |...oevuenne 26,231,802
13.8 Line 13.7.@5@ % Of COL. 7.euvuiriieieieieieneieeeneinseeisinies | e 3.2 ..44.0 2.6 | . .82
13.9 Line 13.7asa % of Line 11.7, Col. 7, Section 11.........cccocvvvcvicis | overererereririrerennas 28 | v 389 | 370 | 23 | i 7.3
14. Total Privately Placed Bonds
141 NAIC 1ot | eniesineiens 1,572,500 |...cccovvrenee 1,780,426 |....ccovonee. 2,877,799 | oo 96,541 | L 958,397 | oo | e 7,285,663 | ..ovoeercriiiine 2.0 [ 10,832,624 | ..o 3.0 | XXX s [ 7,285,663
142 ...2,997,506 |.... 12,167,915 ....18,259,408 992,648 | .o | e 34T ATT | e 9.5 | 23,294,947 | i85 | XXX e [ 34,417 AT7
14.3 ..338,826 |.. .338,826 ...169,607 ....338,826
14.4 80,546 | .. .0 ..80,546
145 NAIC 5.ttt | rebsess st esinees | eteessent ettt | senierne e | o .0 .0
14.6 ieiierrens e enenrsnneees | aeeerensene e ssnens st | seessnsensenssnssnssensensensns | snessesssenssnssnssesssnsenses | snsnsssnsesssnsenssnsssnsenns | ennessnnensnssnssesseneens0 | connennnninsnnenennn 000 [ i 0 [ conrnmnenrrinneneend0.0 [ e XXX [ e 0
TA.7 OIS | eesienineiens 4,570,006 |............. 13,948,341 | ..o 21,556,579 | ..ooovireern 96,541 | 1,951,045 | o0 82,122,512 | el 118 | 34297178 | ovvvercieieneenen 38 [ e XX [ 42,122,512
14.8 Line 14.7 as a % of Col. 7..... .10.8 ...33.1 512 02 . .46 ...100.0
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11........cccvvrninne | conrremrernnnninnenas 1.3 [ 39 | 6.0 | o 0.0 | s 0.5 | v 0.0 | i 116 [ XX [ XK e XK [ ernieenee XK [ v 11.6
(@) Includes$.......... 0 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.
(¢) Includess.......... 0 current year of bonds with 5GI designations, §.......... 0 prior year of bonds with 5GI designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2§..... 0; NAIC3S..... 0; NAIC46§...... NAIC5S.......... 0; NAIC6S......... 0.



Annual Statement for the year 2020 of the HARLEYSVILLE LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

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

. U.S. Governments
1.01 Issuer Obligations . 7,491912 |...
1.02 Residential Mortgage-Backed Securities... 334,658 | .o
1.03 Commercial Mortgage-Backed SECUMEIES. .........cvervrererrireereirieieinees | e .
1.04 Other Loan-Backed and Structured SECUNHIES...........cevirverieeeiieens [ s e |

334,658 | ..o 1,491,912 | o

12,009,404

2.01
2.02
2.03
2.04
2.05

e 0 [ 0] R 0 [ 0

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations
3.02 Residential Mortgage-Backed Securities...

Commercial Mortgage-Backed Securities.....

e A ATBTO | 0

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4,01 1SSUET OBlIGAtIONS. ......vvveircvrieieicieieiesieieseie et ssss e ssssssessens | vesssssssesssssssessessssenss | svessessensensnsssensessnss | eonnenrennen 3092858 | 1iviiiiiieisiiieieiniens | vrereseeneesseneies | cevenens XXX oo | ereereennnn9,592,458 | i 27 | 21,931,740 | oo P 9,592,458 | .....ccvverereiriieiieinns

4.02 Residential Mortgage-Backed Securities...
4,03 Commercial Mortgage-Backed Securities.
4,04 Other Loan-Backed and Structured Securities
4.05

80IS

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

Non-Guaranteed
5.01 Issuer Obligations
5.02 Residential Mortgage-Backed Securities
5.03 Commercial Mortgage-Backed Securities.
5.04 Other Loan-Backed and Structured Securities..
5.05

1,000,000 1,999,998 1,000,000 |.

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

6.03 Commercial Mortgage-Backed Securities...........cocouvevieeereenneieiens [eorveienennnn918,989 | 11,550,611 | 8,164,941 | e e | e XX i 08,634,541 | 24 6,756,336 | e 1.9 | 8,634,541
6.04 Other Loan-Backed and Structured Securities.. ...4,507,541 |. ..1,970,378
6.05 TOtAlS.......ccoviririiciiiieieeiese e sssisnensssesessssessesesssssssesssssneens | eneeneenen 10,380,250 | ......... 140,577,528 | ..........144,927,827 |.............5,233,226 |...........27,158,390 | .....XXX.....c....... | ......... 328,277,221 | ......................90.8 | ..........303,705,549 | ......................85.1 | ..........286,154,705 | ............ 42,122,516

. 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.. e [ . e | XXX... ..998,436 | ... .03 ]...
7.05 TOtalS....oceieceeiiici s sneseesensnssnnsensesssnses | snsssssessensssssnesessensQ | seseensnesnseessnsnsnenes0 | eernsninsssensrennsnenens0 | oo [ P 998,436 | .......... .0 N PR 998,436

.............. 998,230 | ..ooovvvrciieeenn03 998,436 | 0

. 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




Annual Statement for the year 2020 of the HARLEYSVILLE LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (continued)

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

1 2 3 4 5 6 7 8 9 10 1 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 orLess 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....
9.02 Bond Mutual Funds Identified by the SVO...

9.03

10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUE...........c.cccevievevreereiiiiesieeicesseene
10.02 Unaffiliated Bank Loans - Acquired..

10.03 TOtAIS......coviecriiiicieiii et

1. Total Bonds Current Year
11.01 1SSUET OblIGAtIONS.........cvrviiicieriie e
11.02 Residential Mortgage-Backed Securities.. B O

..2,176,614 |..

11.03 Commercial Mortgage-Backed SeCUrties...........oovuvrirrrrrieneninenes [eveieieineiens 918,989 |... ...8,634,541 | ..
11.04 Other Loan-Backed and Structured Securities.. 21,144,312 ... ...6,505,977 |..
11.05 SVO Identified Funds..........ccovvvrerverrinnn. XXX

11.06 Affiliated Bank LOANS..........cccveireieiiicieiiisiei et seissssssesessss | seressesesssssssesssnnens 0

11.07

11.08 . 8,518,211
11.09 Line 11.08 as@ % Of COL. 7......covvevieeeriesiiiceesicesneeeenieesninens | ovverenseieisninneienedb D | iiiiiiiiiiinnnn82.8 | ciiiiiiiiieend3.0 | e 2.4

60IS

12 Total Bonds Prior Year
12.01 ISSUET OblIGAtioNS.........cveveiicecieicieieiieie e | creresesnns 17,891,528
12.02 Residential Mortgage-Backed Securities..
12.03 Commercial Mortgage-Backed Securities
12.04 Other Loan-Backed and Structured Securities
12.05 SVO Identified Funds..........ccccoevvrrerrnnnes XXX
12.06 Affiliated Bank Loans...
12.07 Unaffiliated Bank Loans...

.............. 5,243,086 | ............27,083,807 | ..coc... XXXooooiviiens | v XXX [ XK | 00000.332,928,761 | .0 93.3 ) .l..300,039,610 1 ........... 32,889,152
...177,553 ..70,928 | ... XXX.. . XXX.... 8. . ...835,037

12.08 Totals........ccouerrerivrienne 7,136,919

12.09 Line 12.08 @5 @ % 0f COl 9...c.vviieiiriinieiisesnssniesssnesensssnenseens | sesnennensinnennees®el | i 39D | 38 | i 2.0
13. Total Publicly Traded Bonds
13.01 Issuer Obligations...........cccovveurirreeeniieeeieesseeeseeesesesessssesessssnsens | cenneneennnnn 1,902,332 | ... 136,167,232 | ..........125,644,624 | ............7,277,313 | ...........25,207,345 | ... XXX .corveins | e 302,198,846 | .....................83.6 | ..........300,039,610 | ..o 841 | 302,198,846

.............. 7,277,313 |...........25,207,345 | ... XXX | 002.....302,198,846 | ......................83.6 |..........300,039,6 10

e XXX .06 |. 9,187,935
.............. ceeereen XXX ,634, 2. 6,756,336
.998,436 6,517,980

13.02 Residential Mortgage-Backed Securities..
13.03 Commercial Mortgage-Backed Securities.....
13.04 Other Loan-Backed and Structured Securities..
13.05 SVO Identified Funds...........cccevrvrrrrninnes

13.06 Affiliated Bank Loans...
13.07 Unaffiliated Bank LOANS..........c.rueriereririeiensineessiseceneiseieesesssssseesesseneas | reesssssnssssssessssssesseans

..2,176,614 |..
...8,634,541 |..
...6,505,977 |..

13,08 TOtAIS......cvvreerieieicieie st snsens | seniensennas 10,302,381
13.09 Line 13.08 @5 @ % Of COL 7....cvcvvriieirieicieieesseiee st | eievssseieeessssessns 3.2
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11

14. Total Privately Placed Bonds
14.01 ISSUET OBlIGAtIONS. .......oevriviiriririieieissee e sensees | ceneseeeanns 4,056,948 |............ 12,328,501 |............ 19,459,880 | ..ooovvrernn 18,543 | 1,951,045 | e XXX [ 37,814.917 | oo 5 32,889,152
14.02 Residential Mortgage-Backed Securities.. 130,779 |... 419,006 |.. ..1,755,147 | L. .32, reveree XXX 2,337,221 ..0. ....835,037
14.03 Commercial Mortgage-Backed Securities
14.04 Other Loan-Backed and Structured Securities
14.05 SVO Identified Funds...........ccocvviverernnes
14.06 Affiliated Bank Loans...
14.07 Unaffiliated Bank LOANS............ccceviiveveiirceisicceeeesses s

14.08 Totals
14.09 Line 14.08 as a % of Col. 7..
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11
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Annual Statement for the year 2020 of the HARLEYSVILLE LIFE INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

10.

1.

. Cost of short-term investments acquired

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

. Book/adjusted carrying value, December 31 Of PriOr YEaI...........cvvueirriirienieeesee s

. ACCIUAL O BISCOUN.......cvvieicieiicc e bbbt b bbb s enas

. Unrealized valuation iNCrease (ECTEASE)..........cveviuirrireiiiriieieissie ettt

. Total gain (I0SS) ON AISPOSAIS...........vuuivurirriiiiiciirieriei e

. Deduct consideration received 0N diSPOSAIS. ...ttt

. Deduct amortization Of PrEMIUM..........c.eriririee ettt

. Total foreign exchange change in book/adjusted carrying ValUe..............cccevieiiinieieinieescee s

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

Deduct total nonadmitted amounts




Annual Statement for the year 2020 of the HARLEYSVILLE LIFE INSURANCE COMPANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI11, SI12, SI13, Si14



Annual Statement for the year 2020 of the HARLEYSVILLE LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3 4
Total Bonds Money Market Mutual Funds Other (a)

GLIS

1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YEAI.......c..ciiuiireiiiriieicieieie ettt ss s anss | ebsebsessssessesse b e s s st s bbb bbb bbbt en e 0

2. Cost of cash equivalents acquired

3. ACCIUAL OF QISCOUNL......ooviiiiiieiieii ittt | Hbebb bbb bbb 0 [ s | e | Sh et bbb
4. Unrealized valuation INCIEASE (AECIEASE).........uuivreiriiriieieiieieie ettt bbb sa bbbt b s s s bt essessnssnss | Sebsessssessessesesses e s s s s s bbb s s bt s bbb n s s b sses 0 | oottt ettt | ebetesa st s et s ettt s et n s st en s s bnta | Hietstebset et e st R e b bR Rttt ann
5. Total gain (I0SS) ON QISPOSAIS..........cevevireriiircteisieie sttt ettt s e b b s bbb bbb b s s s e b b s et e s s st s st ebesssaebasans | oaebessassesesssseses s sese b s e s e s s s e et b ae bbb st et s e st s ens 0 [ ettt st ssaetes | cheseeaet e s bbb bbb s b bbbt s e s et s s s eaesasaebebenne | Hbsaebesasaeae b st ettt bbb e At st b et bbbt et s e
6. Deduct consideration reCeIVEA ON QISPOSAIS...........ccrveuereiiieriiireieiiee et b bbb ss s bbb s st b ssebes s sssebasans | bebessesesssssesesssesesssssbebessesesssssaebessnsenas 03,297,533 | .ovieeeieete ettt | bt eae bbb bbb bbb st b s bbb st snsens | Sbebebinetebesseb et ettt s et s bt s s 93,297,533
7. Deduct amOrtiZation Of PIEMIUM.........cciiueiicteiei ettt bbb bbb s b s st s s s b s s et e s s seaebnns | saesesssssesesssseses s sse b s e s e s s s aebessn s s b st et s s s s ees 0 [ ettt et tes | chebisea et s et b b s et s s b bbbt seea b s e st et s et benne | Hbsaeteses et st a st b R s e e bbb s bbbt s e
8. Total foreign exchange change in boOK/adiUSEA CAITYING VAIUE............cccveveviieeicicceese ettt s st s s ssesas | stesissessssssssssssssssssssesssssssesses s bessesasbnssssesanasseesas 0 [ ettt e seaetes | chesisea et st e b st s s bbb b s a et s e st s ansebebenne | Hbsaeteseseae b st e bt et b s s e a bbb st s et s e
9. Deduct current year's other-than-temporary impairment FECOGNIZEM...........ccceuieviieiireisiieee ettt | eresetssissesessss s et sssb et es s es s ses et ensns b s st enenseaesnsnns 0 | ittt ettt n s sa bt erensnaetes | chetiseaeteseret et ssaetebnsetes st et benseretessesebessnsetessssnteranse | 4bstetessseaetasestetessaet et e A e b es e ea et s At et s h et st b s naeee

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

11. Deduct total NONAAMItIEA AMOUNLS............cccuiiiieieiiciccce ettt s s s b s s b s s s s ssssesessnsesesas | oebebssesesssnsesessesesessasetes et eb et s et ebensesenessnsetensnsenas 0
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Annual Statement for the year 2020 of the HARLEYSVILLE LIFE INSURANCE COMPANY

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, E02, EO3, E04, EO05, E06, E07, E08, E09



Annual Statement for the year 2020 of the HARLEYSVILLE LIFE INSURANCE COMPANY

SCHEDULE D - PART 1
Showing all Long- Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 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
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive 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 M8 0 |U S Treasury Nt.. SD.. 7,230,720 |...103.582 7,509,695 ...7,250,000 7,241,773 4172 |.. .145,000 | 11/30/2017. | 11/30/2022.
912828 W7 1 |U S Treasury Nt.. . SD.. ....250,284 |...106.246 ...265,615 250,000 250,139 (A ] [ [20002.125 [1.2.107 [MS. | e 1,357 | s 5,313 | 04/24/2017. | 03/31/2024.
0199999. U.S. Government - Issuer 0b||gat|on< ........................................................... 7,481,004 XXX s 7,775,310 | v 7,500,000 7,491,912 0 4131 | e 0 150,313 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
38377R _ KS 3 | GNMA REMIC Ser 2010-163 CI MD | ....... | . | ........... 4 | A i | i 323,120 |...100.665 | ....c.cooovenene 338,037 335,805 334,658 1,524 | .o [ [00.4.000 .. 4.538 |MON... | oo 1,119 | s 13,432 | 04/14/2011. | 06/16/2039.
0299999. U.S. Government - Residential Mortgage-Backed Securities.............ccccccouuue.. 323,120 XXX 335,805 334,658 0 1,524 XXX | XXX | e 1,119 | 13,432 XXX XXX
0599999. Total - U.S. Government 7,804,124 XXX ...7,835,805 7,826,570 0 5,655 XXX .163,745 XXX XXX
U.S. States, Territories & Pc (Direct and Guaranteed) - Issuer Obligations
419791 YN 2 [Hawaii St GO Bld Amer Bd SerDX.........cccverereerreeerreneerneriensenessesssenienns | cvevens ...100.308 2,000,170 (1,983) [ coooeverrereeiennns | eevrrerirerinereeiins | 004600 | e 4.497 |FA....... 02/10/2010. | 02/01/2021.
574192 5F 3 |Maryland St GO Bld AMEr Bd..........cocciruuieurireiieiseinneriseineesessssisessees | seeeee . 117.374 1,000,739 (158) | evvreererrrrines [ erveerseineriiseinens [ 24600 | 4.580 |MS...... 02/24/2010. | 03/01/2025.
57582P WK 2 [Massachusetts St GO Bld Amer Bd SerE................. 2103563 | oo 699,050 675,000 682,823 (8,327) | cvvvverrereervnis | eevrrerierirsernniins | 04200 | e 2.906 |JD....... 12/20/2011. | 12/01/2021.
917542 QR 6 | Utah St GO Bld Amer Bd Ser D ....790,000 |...108.101 ...853,998 790,000 790,000 [ .o [ eersenrennsniseens | e | esnessensnnnsnseens | e 4554 [ 4.554 | JJ....... , 09/16/2009. | 07/01/2024.
1199999. U.S. States, Territories & Possessions - Issuer Obligations..... . 4,559,628 XXX . 4,732,948 | oo 4,465,000 4,473,732 [ (10,468) XXX XXX [ s 74,017 | ... 205,421 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUAranteed)...........o.eeuereieirisiosieisniesieisiseesssssseseisesssssssssnss | eesieisnens 4,559,628 XXX | e 4732948 | .............. 4,465,000 4,473,732 0 e (10,468) XXX XXX | 74,017 | ........ 205,421 XXX XXX
U.S. Political Subdivisions of States, Territories & Pc (Direct and Guaranteed) - Issuer Obligations
164231  KQ 4 |Cherokee Cnty GA Sch Sys GO Bld AMEr Bd..........ccovevuniveneriereneeinseinniins [ evveen | oo | reverneens T[1.BFE s | v 2,000,000 |..122.476 | .............. 2,449,520 | ..ooooonen. 2,000,000 2,000,000 06/19/2009. | 08/01/2028.
303820 4M 3 |Fairfax Cnty VA GO Ref Pub Imp BId AMET.........ccoovivreviirinrineinenrenienes | cvevne [ oo | veviennis T 1TAFE. i | e 1,999,900 |...127.535 | .....cccouuuee 2,550,700 | wovrernene 2,000,000 1,999,913 | oo | e 10 10/14/2009. | 10/01/2027.
346622 72 0 |Forsyth Cnty NC GO Qual Sch Constr Bd...........cccovevrnrrrnecs SD.. 2|1AFE.... .2,000,000 |...100.332 2,006,640 ...2,000,000 2,000,000 08/18/2010. | 04/01/2027.
425506 3N 0 |Hennepin Cnty MN GO BId Amer Bd Ser D £510 0 I 1AFE..... 11,984,740 |...122.230 2,444,600 | ... ...2,000,000 1,992,545 906 08/25/2010. | 12/01/2027.
508354 RK 5 |Lake Cnty IL Presv Dist GO Bld AMEr Bd........cocciiienirinniiiniiississnsssnisssnsnnes | seneens 2|1AFE. o | i 1,600,000 [...100.244 | ... 1,603,904 | ..o 1,600,000 1,600,000 01/12/2010. | 12/15/2026.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations .9,584,640 XXX ..11,055,364 9,592,458 0 916 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions .9,584,640 XXX ..11,055,364 9,592,458 0 916 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions - Issuer Obllg
20281P BB 7 |Commonwealth PA Fin Auth Rev ECONOMIC IM.......ccovceereenernerierencineines [ v ...106.491 ...867,902 815,000 812,994 753 07/12/2007. | 06/01/2023.
57429L AL 0 |Maryland St Trans Auth Rev Ltd Oblg TXbl.........covvriireiirmriniiiineiiienirenes | cvviene ..103.926 | .. ...290,993 280,000 280,000 06/05/2002. | 07/01/2022.
59333N U8 4 |Miami Dade Cnty FL REV Txbl Ref SUD REV.......coouevereerrierierierinceienin [ s 2101792 | e 595,483 585,000 585,000 12/10/2020. | 10/01/2031.
59333N U9 2 | Miami Dade Cnty FL REV Txbl Ref Sub ReV.......c.coevuiveiviniirciiieciienins [ s ..102.679 ...385,046 375,000 379,429 12/10/2020. | 10/01/2032.
59333N V2 6 | Miami Dade Cnty FL REV Txbl Ref SUD REV.......ccovvereereierieriernceiieins [ s ..103.079 | .. ...525,703 510,000 510,000 12/10/2020. | 10/01/2033.
59333N V3 4 | Miami Dade Cnty FL REV Txbl Ref Sub ReV.........covvvvenerrenerriierinnerinnnnens | evvvns | oo [evivnened T TE FE v | e 585,000 |{...102.897 | .....cccoorren. 601,947 585,000 585,000 12/10/2020. | 10/01/2034.
59333N V4 2 | Miami Dade Cnty FL REV Txbl Ref SUD REV......ccuvvereereiirierieriscerieins [ s ...880,000 |...102.498 ...901,982 880,000 880,000 12/10/2020. | 10/01/2035.
60636W NR 2 | Missouri St Hwys & Trans Rev Bld Amer Bd...........cccooevvveennineinninniineins [ e .1,000,000 |...113.645 1,136,450 | .....cccooeuue 1,000,000 1,000,000 . 09/16/2009. | 05/01/2024.
60636W  NT 8 | Missouri St Hwys & Trans Rev Bld Amer Bd et | crens ...121.369 500,000 505,581 (894)|.. 09/30/2009. | 05/01/2026.
64908P  AA 1 |New Valley Generation Il SEr 2002..............ccvverrvererrerereieneeseseeseeesseennes | oeeees 100134 | 90,239 | 90,118 ...90,118 12/16/2002. | 01/15/2021.
812643 CT 9 |Seattle WA Mun Lt & Pwr Rev Bld Amer Bd.........ccovevereeereeinniincrerirenins | cveee ..100.296 | ..............1,002,960 | ....ccoonven. 1,000,000 1,000,000 05/14/2010. | 02/01/2021.
914455 KB 5 | Univ of Michigan MI Rev Txbl Bld Amer Bd..........cocoeiiniiinsiinniiseissiiinsiinns | cvveens ..113.530 | ..............1,135,300 | .............. 1,000,000 1,000,000 .. 01/13/2010. | 04/01/2024.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations............coveeenrnnnninsssssanens XXX ] eeenn..8,140,850 | ..o 7,620,118 7,628,122 0 (141) XXX XXX
U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3138M6 DN 4 | FNMA POOI #AP280B...........coeeureieririerieeisisisessessisssssessssssssssesssessseenes | svevene 1A. ...106.150 1,460,579 | ..cooovvrvnnee 1,375,964 1,423,747 (776)| .. 08/02/2012. | 08/25/2042.
31393W X8 7 |FHLMC REMIC Ser 2638 CI DH ...103.647 ...435,342 420,023 418,208 348 04/29/2008. | 07/15/2023.
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2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUMHES. ... v sensssesssenss | sossssseenes 1,842,237 XXX ] s 1,895,921 | .o 1,795,987 1,841,955 0 (428) | oo (] 0 XXX XXX XXX | v 5190 | ......... 62,280 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Gover ts and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
927781 W 3 |Virginia St Clg Bldg Auth Rev LBASS BId.........ccccouiiniiiniiiiiiciiiiissicsiinns | AAAAAAA | . | AAAAAAAAAAA 1 | 1BFE. .o | v, 1,000,000 [..119.924 | ............. 1,199,240 | ..ooccveeees 1,000,000 1,000,000 MS......| oo 16,667 | .......... 50,000 | 10/28/2010. | 09/01/2025.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities. XXX ....1,199,240 ...1,000,000 1,000,000 0 0].. XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations................. XXX 1,236,011 10,416,105 ...10,470,077 ....(569) XXX XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obligations
002824 BF 6 |Abbott Labs Sr Nt L 117.144 ...663,037 566,000 560,495 | .....ocvoerinniinnins | o813 i [ 003,750 [1....3.936 [MNL..... | ... 1,828 ] 21,225 |06/05/2018. | 11/30/2026.
00915X  BM 2 |Air Products & Chemicals Inc MT Sr Nt Se...........c.cccovvvurriinnnnnnas ..126.812 3,804,372 ...3,000,000 2,999,384 .220,200 | 06/18/1996. | 06/15/2026.
01882Y  AB 2 [Alliant Energy Finance SrNt...........ccccovvuiniicniiiciicciiincinas ..116.022 ....1,160,222 ...1,000,000 998,483 | ..o | e 170 i e 004250 [ 4.274 [JDu | 1,889 | 42,500 |06/06/2018. | 06/15/2028.
019736  AE 7 |Allison Transmission Inc Sr Nt 2.105.250 | i 94725 | 90,000 ....89,080 113 4,275 | 02/07/2018. | 10/01/2027.
03027X  BA 7 |American Tower Corp Sr Nt ...109.002 500,000 497,989 189 |.. .7,451 | 01/07/2020. | 01/15/2030.
031162  BP 4 |Amgen InC SrNt.......cccovvercvvrieererirecencenne OO T T O 2,822,258 | ..coovounvn. 2,000,000 2,209,333 (5,261) .. 04/02/2013. | 05/15/2043.
032654 AN 5 | Analog Devices INC SINL..........cccuriiiiiiiciiiereeeceeceeseseseeecseeceees ...113.676 2,441,399 8,623 04/16/2018. | 12/05/2026.
038222 AL 9 |Applied Materials Inc Sr Nt ...113.255 2,992,944 1,001 |.. 03/28/2017. | 04/01/2027.
038522 AQ 1 |Aramark Services Inc Sr Nt ...105.375 ....80,547 (93)] .. 02/05/2018. | 02/01/2028.
045054 AJ 2 |Ashtead Capital Inc Sr Sec Nt....... ..106.214 | .............1,850,248 | ............. 1,742,000 1,849,290 (1,978) ] .. 12/07/2020. | 05/01/2028.
052769 AG 1 |Autodesk Inc SrNt............. . 111.041 . 500,000 498,970 | oo [ e 95 | s 01/07/2020. | 01/15/2030.
05348E  AQ 2 |AvalonBay Communities Inc Sr Nt 103778 | 2,075,568 | .............. 2,000,000 1,993,261 3,804 01/30/2013. | 09/15/2022.
05531F BB 8 |BB&T COMP SEMTN.....ouiiiiiiriiiereiiereieceiieseiesesseseisesssesessesssseneias | e ...999,180 |...108.214 ....1,082,140 ...1,000,000 999,533 114 10/23/2017. | 10/26/2024.
06051G  FB 0 |Bank of America Corp St NL........coviermrneiiiieneeessisesessssisssessssinns | cvseees ....999,270 |...110.833 | .. 1,108,334 | ... ...1,000,000 999,745 | ..o | e ¥ IO 01/15/2014. | 01/22/2024.
06051G ~ FH 7 | Bank of America Corp SUD Nt..........oo.coovvemrerennerennneenneeennesennnsennnsesnnnees | eevveee | oo | cvnvevivnnee | 2ZAFE i | i 1,998,540 |..111.948 | ............. 2,238,962 | ..occooveeene. 2,000,000 1,999,395 150 08/21/2014. | 08/26/2024.
06051G  GC 7 |Bank of America Corp SUD Ni.......cccvivvirrierniiiiiissseesnieienssiesenes | evneees ...116.009 ....2,320,172 ...2,000,000 2,000,000 11/21/2016. | 11/25/2027.
06406R  AH 0 |Bank of NY Mellon Corp St MTN.........oivviiiiiiriireiinseisecneeseseseneiseneees | ceeeens L 119.977 | L 1,199,773 | . ...1,000,000 998,292 198 04/23/2018. | 04/28/2028.
07274N  AJ 2 |Bayer US Finance Il LLC St Nt......cccvvveniiveiimrincereninniserseninnesenissninnns | cvenes | oo | evvveneee ] | 2ZAFE s | s 998,110 |...114.308 | .............. 1,143,080 | ..coocvrineee 1,000,000 998,674 236 06/18/2018. | 12/15/2025.
07274N AL 7 |Bayer US FInance I LLC St NE.........vcuucverieerieceeiseieeesieeeseesssissssens | s .1,987,285 | ...117.622 2,352,434 ...2,000,000 1,989,811 1,047 06/19/2018. | 12/15/2028.
07274N AU 7 | Bayer US Finance Il LLC St Nt........ccovivivinierienseseenssseeenississsens | ceneeee .2,997,506 |...101.235 | .. 3,037,056 | ... ...3,000,000 2,997,506 07/12/2018. | 07/15/2021.
07274N  BF 9 |Bayer US Finance Il LLC St NE.......cccovvecveeerieeieceeeiscvesseesiesseseissnsesnns | ceevs | oo | evveeniend | 2AFE i | e, 992,648 |..113.342 | ..o 1,133,421 | oo 1,000,000 992,648 07/12/2018. | 07/15/2044.
075887 BF 5 | Becton Dickinson & CO St N........ccuueviriiiiiiniiniieieieisiesisesiesieninns | crvveee .6,000,000 |...110.869 6,652,116 6,000,000 12/04/2014. | 12/15/2024.
075887  BG 3 | Becton Dickinson & CO S NL...........cvvuevveiriiereiisseieceieseiecesiesesienenes [ v .2,000,000 |...129.081 | .. 2,581,626 | ... . 2,000,000 . 12/04/2014. | 12/15/2044.
092113 AL 3 |Black Hills COrp St NL.......oovevvrirernineerseirsnnenenssenssissesnsensssssnsnens | cvevene | oo | evveniennsd [ 2AFE s | v, 2,068,420 |...112.686 | ....ccccoe.ue 2,253,728 | ..covernne 2,000,000 2,053,543 (9,598)] .. 06/04/2019. | 01/15/2026.
096630 AC 2 |Boardwalk Pipelines LLC SrNt..........cccoooiriieriiiceiiereeeceieceeeseniesesienns [ v 11,343,745 | ...104.340 ....1,565,105 ...1,500,000 1,456,743 | ..o | v 19,279 | oo 04/22/2014. | 02/01/2023.
101137 AW 7 | Boston Scientific Corp St NL..........ccovviiieiiiiininissircsessseienins | s .1,006,050 |...113.484 | .. ...1,134,840 | ... ...1,000,000 1,004,607 (821)].. 03/07/2019. | 03/01/2026.
110122 CW 6 |Bristol-Myers Squibb CO SINL.......c.veuievncrrcriereneernnrensrneneniseesenssnnines | vveen | oo | evervenens] | TF FEiiiiii | i 4,900,387 |...104.767 | ............. 5,133,568 | ....ccoconene. 4,900,000 4,900,354 (33)].. 07/17/2020. | 08/15/2022.
110122 DB 1 |Bristol-Myers Squibb Co SrNt..........ccvuiiiiiciiesncs s [ s .1,997,104 |...109.632 ...2,192,632 ...2,000,000 1,997,496 392 07/17/2020. | 05/15/2024.
11134L  AF 6 |Broadcom Crp/ Caymn Fi ST NL......c..cveuiereiiierierieeiseesssisesieniesessenas | eeens .3,996,411 |...108.086 | .. ...4,323,448 | .. ...4,000,000 3,998,113 577 02/21/2018. | 01/15/2024.
11134L AP 4 |Broadcom Crp/ Caymn Fi St NL........cccoevervevnrririnrrrneniinenisenisesnssssisnnenes | eevvns | oo [ evivnenens 1] 2.8 FEviiii | i 999,741 |...107.978 | ......cc....c. 1,079,783 | .covvvvine 1,000,000 999,911 | v | e 20 | 02/21/2018. | 01/15/2025.
12189L AV 3 |Burlington Northern Santa Fe SrNt..........c..coooviiviiniiiinnciisccisceieceiienes | ceeeens .7,962,720 |...109.596 8,767,656 . 7,982,928 3,716 03/04/2015. | 04/01/2025.
124857 AN 3 [ CBS COMP SN ...oouiiiiiiiciicieeei e | crevens 11,974,020 |...119.698 | .. 2,393,964 | ... ...2,000,000 1,976,775 514 01/07/2015. | 01/15/2045.
124857 AR 4 |CBS COMP SI Nb....o.iiccciecceseieeeesesenesessnessssessssesssssissssssssnesnns | envvs | oo | evevnnnens | 2B FEciiiii | oo 1,090,714 |...109.730 | ............. 1,207,032 | ..coovvvinne 1,100,000 1,092,146 1,173 10/29/2019. | 01/15/2027.
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125523 AG 5 | Cigna Corp Sr Nt ...115.202 100,000 106,504 (1,283) [ oo | e | 4125 | 2.646 |MN...... 10/29/2019. | 11/15/2025.
125523  AH 3 | Cigna Corp Sr Nt ...120.869 500,000 499,499 08/28/2019. | 10/15/2028.
125523 CB 4 | Cigna Corp Sr Nt 112913 100,000 102,484 07/14/2020. | 03/01/2027.
125523  CL 2 |Cigna Corp Sr Nt ...106.622 600,000 599,063 03/04/2020. | 03/15/2030.
126410 LM 9 | CSX Transportation Inc Co Gtd Nt ...110.390 842,056 842,056 12/10/2007. | 01/15/2023.
126650 CL 2 | CVS Health Corp Sr Nt ...113.251 2,265,020 | oo 2,000,000 1,989,853 07/13/2015. | 07/20/2025.
14149y AW 8 | Cardinal Health Inc Sr Nt ...118.202 ....2,364,034 ...2,000,000 1,994,209 02/19/2013. | 03/15/2043.
14149Y  BJ 6 |Cardinal Health Inc Sr Nt ..112.916 1,129,156 1,000,000 1,000,000 06/01/2017. | 06/15/2027.
141781  BF 0 | Cargill Inc Sr Nt ...135.465 ...541,860 400,000 461,729 08/04/2017. | 11/23/2045.
14916R  AD 6 |Catholic Health Initiative Nt.. LM77 4,686,836 | .............. 4,000,000 4,142,341 11/13/2012. | 11/01/2042.
16412X  AJ 4 | Cheniere Corp Christi HD 1st Lien ..111.326 ...556,632 500,000 499,669 10/27/2020. | 11/15/2029.
171798 AD 3 | Cimarex Energy Co Sr Nt 110214 | 220,428 200,000 201,510 10/29/2019. | 05/15/2027.
17275R - AV 4 [ CiSCO SYS INC S NL......o.vieiiiceiiceieceeceereesese e | e . ...103.998 ....3,119,946 ...3,000,000 2,996,363 06/10/2015. | 06/15/2022.
200339 DX 4 | Comerica BK SUD Ni......c.ooiviiiuuiiiiiiniiiiceirinsiieiiesieeiesissisesiessenees | cevvene e | 24 ...993,970 |...112.838 ...1,128,382 | ... ...1,000,000 996,942 07/22/2015. | 07/27/2025.
205887  BR 2 | ConAgra FOods INC SINL........couuuriiireiiriiiisceiieceiieseiieeesiseesiseesissesins [ eviens [ er | oveeiinns 1[2.CFE s | o 1,498,161 |...105.175 | ...ccccoeene. 1,647,039 | ..cooovvennne 1,566,000 1,548,030 04/03/2014. | 01/25/2023.
207597 EG 6 |Connecticut Lt & PWr CO 1St Mg Bd.........coevveruerrerirrieneiseenisseeiisssiinsnnins [ v ...130.162 ....1,301,615 ...1,000,000 1,089,562 08/08/2017. | 04/15/2044.
21036P AQ 1 |Constellation Brands INC St N............cviueuriiiriiiireieceeeceseeeeseiseceiies | e ..114.443 ....1,144,432 ...1,000,000 978,007 07/31/2018. | 12/06/2026.
24422 UE 7 |Deere /John/ Cap Corp St MTN........ccooviimiiiniiiniiinnisssisssissneissniiinns | s L112.014 | 560,070 500,000 499,903 | ..o [ e 2 03/08/2018. | 03/13/2025.
24703D  AZ 4 |Dell Int LLC / EMC COrp 18t LIEN........cveourieireiieriiiereiiereseseseneiseneiiens | ceeeens ...118.084 2,479,760 ...2,100,000 2,285,641 (26,908) | .. 02/13/2020. | 10/01/2026.
25272K  AK 9 |Dell Int LLC / EMC COrp 1St LIEN....ouvvvrvririernriciieieieissieienssiseiensssinsees | crenene L2 . ...121.995 1,219,945 ...1,000,000 1,104,470 | oo | v (17,837) | oeverrriiriii 10/15/2019. | 06/15/2026.
254700 AR 0 |Discovery CommuniCations St NE...........eeeueeuereneeineereeineineniessnessnensnnes | eenees | oo | reverneens 1[2.CFE s | s 325,080 |..114.779 | .o 344,336 300,000 322,507 (2,573) .. 02/10/2020. | 03/20/2028.
256746 AG 3 | Dollar Tree INC ST NE......veveviiriierieeiiessi e essssssssssnnens. | v 998,990 |...112.921 999,364 131 |.. 04/05/2018. | 05/15/2025.
256746 AH 1 | Dollar Tree INC ST NL...o.veociereiceeeiseeeiseeeseees s sessssssssneens. | ceies ..14,148,720 |..119.017 | ............14,282,040 | ............12,000,000 | ........... 14,054,850 | ....covoomvreeriinens | e (LR 70) N 08/25/2020. | 05/15/2028.
26441C AL 9 |Duke Energy Corp SrNt.........coovviimiiirriirriiencsseiesssssssssssseieins | crniees ...108.714 6,995,436 1,523 |.. 10/08/2013. | 10/15/2023.
26441Y  BA 4 |Duke-Weeks Realty LP St NE........cccuivuieieieriierineineeeeiseiseissessneesnennns | crnens ..112.513 .<.450,051 400,000 414,078 (1,884) .. 08/13/2019. | 12/15/2027.
26441Y  BD 8 | Duke-Weeks Realty LP St Nt........coooviiiriieiieicieisceieesesisensnseienes | v ...108.912 ...108,912 100,000 97,802 | e | e 40 | o 02/12/2020. | 03/01/2050.
26442E  AD 2 |Duke Energy Ohio INC 1t Mtg Bd.........coooorveuriieriiieriieciseceeniseciiins | s ...108.036 | .....cccco... 1,080,360 | ...coovvvnnnee 1,000,000 999,898 | ... | e 36 | s 09/03/2013. | 09/01/2023.
278062 AC 8 |Eaton COrp Sr L. essensnes | arsees ...104.345 4,173,804 | ...cooonven. 4,000,000 4,039,758 (21,040) | .. 10/20/2016. | 11/02/2022.
278062  AF 1 | EGLON COM SINL....vooecveiceeieeeiseeesseeesseeesseesssessssssesssssessssssssssssssssssssnnes | sesnee .121.719 ...730,316 600,000 600,000 . 09/06/2017. | 09/15/2047.
278865 AU 4 |ECOIAD INC SI L.t nsssenes | crsnes 105241 | e 1,052,407 | .ooovernne. 1,000,000 1,006,220 (3,180)] .. 11/28/2016. | 01/14/2023.
278865 AV 2 | ECOIAD INC ST NL..cooeeercecceeeeceseeeieees e sesssssssssssssssnnnes | svsnee ...110.992 3,329,757 | covvvern. 3,000,000 2,994,212 905 10/13/2016. | 11/01/2026.
278865 BD 1 |Ecolab Inc Sr Nt et | s LA ..113.483 ...567,416 500,000 498,905 139 04/18/2018. | 12/01/2027.
29278N  AF 0 |Energy Transfer Partners Sr Nt Ser 10Y..........ccccooruuervernrervineennneereneiiens | cevvs | o [ v 1[2.CFE i | e 998,190 |...115.261 | ..ccooouunnvee 1,152,614 | oo 1,000,000 998,582 154 |.. 06/05/2018. | 06/15/2028.
29278N  AG 8 |Energy Transfer Partners Sr Nt ...116.756 ...350,267 300,000 302,658 (259) .. 01/09/2019. | 04/15/2029.
29364W BD 9 |Entergy Louisiana LLC Secured 1st Mtg ...106.763 ...640,575 600,000 598,558 | ..o | e 28 | 03/03/2020. | 03/15/2051.
29379V BE 2 |Enterprise Products Operations Sr Nt LA11.966 | e 2,799,160 | ..cocvvunven. 2,500,000 2,554,086 | .....coooreiiinninnns [ i (12,090) | ..cvoveevriiriiinns 04/08/2015. | 02/15/2025.
30040W AB 4 |Eversource Energy Sr Nt ..111.381 ...2,000,000 2,000,855 (149)| .. 01/16/2018. | 03/15/2026.
30040W  AE 8 |Eversource Energy Sr Nt .112.218 ...1,000,000 999,504 | ..o | e 62 | .o 01/03/2018. | 01/15/2028.
30251B AA 6 [FMRLLCSrNt................ ..104.216 | ............1,042,161 | ............. 1,000,000 1,022,954 (25,772)| .. 03/30/2015. | 11/15/2021.
313747 AZ 0 |Federal Realty Investors Tr Sr Nt ...108.479 500,000 499,303 | 06/04/2019. | 06/15/2029.
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31428X  BC 9 [Fedex Corp SrNt ...109.744 .2,194,882 ..2,000,000 1,998,636 308 IV I 3.200 |...... 3.218 |FA..| v 01/06/2015. | 02/01/2025.
31428X  BG 0 |Fedex Corp SrNt ...128.650 .2,572,996 ..2,000,000 1,991,971 167 B 4550 |...... 4.577 03/21/2016. | 04/01/2046.
31428X BP0 [Fedex Corp SrNt ...114.104 .2,282,086 ..2,000,000 1,978,390 2,607 | oo | e | 000 3.400 [ i 3.573 03/28/2018. | 02/15/2028.
31620M BJ 4 |Fidelity National Financial Sr Nt ...117.400 ..2,140,000 2,197,627 (6,083) [ ...oovverrrirnies | e | 00003750 | 3.369 07/23/2019. | 05/21/2029.
316773  CP 3 |Fifth Third Bancorp Sub Nt ...110.570 ..2,000,000 1,991,219 2,640 | oo [ | 04300 [ 4.456 01/06/2014. | 01/16/2024.
337738 AU 2 |FiServe Inc Sr Nt ...114.186 500,000 499,624 | ..o | e 37 [ e | e | 20003.500 | e 3.510 06/11/2019. | 07/01/2029.
337932 AL 1 |Firstenergy Corp Sr Nt ...100.317 100,000 ....99,935 B [ s | e | 0000 2.650 | e 2.658 02/18/2020. | 03/01/2030.
35137L  AH 8 | Fox Corp SrNt... ...121.330 500,000 527,891 (2,223) | oo | e | 709 | i 3.875 04/03/2020. | 01/25/2029.
361448 AQ 6 | GATX Corp Sr Nt ...106.834 ..2,000,000 2,000,572 (240) | oo [ [203.900 | 3.887 02/28/2014. | 03/30/2023.
361448 BE 2 | GATX Corp Sr Nt ...121.906 500,000 499,358 | ... [ e B2 | oo | e [ 8700 | L 4.719 01/29/2019. | 04/01/2029.
370334 BM 5 | General Mills Inc Sr Nt ...101.928 . 2,000,000 1,999,106 910 | s | e [ 20 3.150 | i 3.198 11/17/2011. | 12/15/2021.
37940X AB 8 |Global Payments Inc Sr Nt ...110.654 ...442,616 400,000 398,895 110 | oo | eeereeeeeeerererireeees | 0000:3.200 [ oo 3.237 08/07/2019. | 08/15/2029.
37940X AC 6 |Global Payments Inc Sr Nt ...123.309 11,356,401 ..1,100,000 1,330,159 (1,943) [ oo | v | 1500 | 3.037 08/24/2020. | 08/15/2049.
38148L  AE 6 | Goldman Sachs Group Inc Sr Nt . 112.275 ..2,500,000 2,496,093 804 | ..o | e [0 3.750 | 3.789 05/19/2015. | 05/22/2025.
404119 BX 6 |HCAInc Sec Nt ...116.008 500,000 522,604 (2,381) | oo | e | 8125 | 3.487 09/25/2019. | 06/15/2029.
412822 AD 0 |Harley-Davidson Inc Sr Nt ...108.805 | ............1,088,049 | ............. 1,000,000 997,238 BAT | s | e [ 200.3.500 | i 3.566 07/23/2015. | 07/28/2025.
431282 AR 3 |Highwoods Realty Ltd Sr Nt ..114.013 300,000 314,921 (1,585) [ oo | e | 00042000 | e 3.485 08/13/2019. | 04/15/2029.
437076  BM 3 |Home Depot Inc Sr Nt L1795 . 1,992,882 1,234 | s | e 203,000 | i 3.074 02/03/2016. | 04/01/2026.
437076  BY 7 |Home Depot Inc Sr Nt ...113.669 | . 1,136,686 | .... . 995,036 509 [ oo | e | 2000:2.950 | s 3.017 06/03/2019. | 06/15/2029.
440452 AE 0 |Hormel Foods Corp Sr Nt ..100.253 | i 1,002,526 | ......ccco... 1,000,000 999,902 336 [ o [ e [ 4125 [ 4.160 04/04/2011. | 04/15/2021.
446413 AL 0 |Huntington Ingalls Industries Sr Nt. ...112.096 500,000 501,187 (154) | covvoeeerrereiienns [ e | 3483 [ 3.443 06/14/2018. | 12/01/2027.
459200 JZ 5 |[International Bus Machs Corp Sr Nt 11299 | .....5,649,790 | s 5,000,000 5,142,985 (24,432) | ..voovricnrinns [ [200.3.300 |, 2.724 07/31/2019. | 05/15/2026.
461070 AP 9 |Interstate Power & Light Sr Nt... ...119.090 500,000 498,983 110 | e | e | 41000 | 4.131 09/19/2018. | 09/26/2028.
465685 AG 0 |ITC Holdings Corp Sr Nt 107743 | 2,154,868 | 2,000,000 2,028,922 | oo [ s (10,895) | ...covvvvvienries | e [ 204050 | i 3.441 08/20/2014. | 07/01/2023.
476556 DC 6 |Jersey Central Pwr & Lt Co Sr Nt L1824 | 4249301 | 3,800,000 3,841,638 (7,695) [ ..o | e | 00043000 | 4.047 02/05/2019. | 01/15/2026.
478160 CE 2 |Johnson & Johnson Sr Nt... 112539 | 1,125,386 | e 1,000,000 999,329 [ ... | e 98 | e e 0000 2.950 [ 2.962 02/28/2017. | 03/03/2027.
49326E  EG 4 |KeyCorp SrMTN ...118.645 500,000 499,341 | i [ e T8 | s | [ 24100 L 4.121 04/23/2018. | 04/30/2028.
49446R AN 9 |Kimco Realty Corp Sr Nt ..104.977 2,994,201 | oo | e 3,018 [ [ [ 02.3.400 | 3.510 10/07/2015. | 11/01/2022.
50540R AU 6 |Laboratory Corp of America Sr Nt. ...114.156 . 998,943 | ..o | e 138 [ s | 2002.3.600 | 3.618 08/15/2017.| 09/01/2027.
50540R AW 2 | Laboratory Corp of America Sr Nt ..110.532 350,000 349,182 | oo | 8 [ | 002,950 | 2.980 11/18/2019. | 12/01/2029.
529043 AE 1 |Lexington Realty Trust Sr Nt ...104.098 | ...........11,450,780 | ............ 11,000,000 | ........... 11,033,675 | ..o | eererreneed(1,085) [ o [ v | 2000 2.7000 | e 2.662 08/17/2020. | 09/15/2030.
55336V  AK 6 [MPLXLP SrNt ..115.334 500,000 503,126 | ..o | v (457) | e e | 4125 [ 4.006 02/06/2018. | 03/01/2027.
559080 AK 2 |Magellan Midstream Partn Sr Nt ...119.176 900,000 944118 | oo | eererereend(8,007) [ o | e | 20025.000 | 3.895 03/06/2018. | 03/01/2026.
565849  AB 2 | Marathon Oil Corp Sr Nt ...123.268 wB1,360 | e | e (TT9) | e e | 00006.800 [ 4.232 09/25/2019. | 03/15/2032.
565849 AP 1 | Marathon Oil Corp Sr Nt ..111.163 2,758,230 | oo [ ereeeeene(22,250) | s | e [ 204400 | L 3.320 10/29/2019. | 07/15/2027.
57636Q AM 6 | Mastercard Inc Sr Nt ...112.236 2,497,034 | ..ococvoeriiincnns [ i 306 [ [ | 200 2.950 | 2.966 05/28/2019. | 06/01/2029.
579780 AH 0 |McCormick & Co Inc Sr Nt ...100.978 999,773 [ oo | eerrrenneeeenn 09 [ e | 20023.900 | 3.943 07/05/2011. | 07/15/2021.
579780 AJ 6 |McCormick & Co Inc Sr Nt.. ..106.897 | ..............5,344,840 | ............. 5,000,000 4,992,272 | ..o | o725 | s [ 123,500 L 3.561 |MS......| oo 08/15/2013. | 09/01/2023.
579780 AN 7 | McCormick & Co Inc Sr Nt.. ...112.376 500,000 498,796 | ..o | e 159 s | e [ 203,400 | L 3441 |FAL| e 6,422 08/09/2017. | 08/15/2027.
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591894 CC 2 |Metropolitan Edison Company Nt. .. 113.176 reenn 282,941 250,000 249,747 OV 4.300 |...... 4.315 | JJ....... 01/07/2019. | 01/15/2029.
595620 AL 9 | MidAmerican Energy Co 1st Mtg ...136.806 | .............. 1,368,062 | ..........ccc. 1,000,000 995,891 B 4.800 |...... 4830 [MS..... 09/12/2013. | 09/15/2043.
595620 AU 9 | MidAmerican Energy Co 1st Mtg Bd ...134.263 11,342,630 ..1,000,000 994,109 [ ..o | e 104 | i e | 4250 [ 4.286 | JJ....... 01/07/2019. | 07/15/2049.
615369 AM 7 | Moodys Corp Sr Nt ..112.532 .3,263,425 ..2,900,000 2,901,178 | oo [ eeevrrennnne{192) [ | e | 2000.3.250 | e 3.242 | U....... 04/19/2018. | 01/15/2028.
626717  AG 7 |Murphy Oil Corp SrNt........ccccoueuncee .13 ..2,000,000 1,959,837 [ ..ovvveverrnerrinenns | eerrrnenceeenn95 [ e | 08375 [ 5.277 |JD....... 04/12/2013. | 12/01/2042.
62912X AF 1 |NGPL Pipeco LLC Sr Nt 2|2.CFE......... 13296 | 79,307 | 70,000 200,507 [ i | e (T0) [ e | 4875 | 4737 |FAo| v 1,289 02/05/2018. | 08/15/2027.
637417  AF 3 | National Retail Properties InC St Nt............cccovvriiriicniinciiniiiciinnins ..105.603 | ............2,112,088 | .............. 2,000,000 1,996,163 | ... | e 1,891 | e 0000 3.300 [ 3.388 |AO...... | ceovv 04/09/2013. | 04/15/2023.
637417 AN 6 | National Retail Properties InC St Nt...........c.ccoocvvvirviiiniiiinciiiniins ...102.942 100,000 299,704 | | 2B [ e | 2002.5000 | 2536 [AO...... | oo 02/18/2020. | 04/15/2030.
637432 ND 3 |National Rural Utilities Coop Sr Nt ...108.684 ..5,000,000 4,998,653 | ....ooovvviriicnniicis | eerrerireenenn308 | s [ [100.2.850 | 2.857 01/20/2015. | 01/27/2025.
637432  NJ 0 |National Rural Utilities Coop ABS Coll T ...104.441 ..5,000,000 4,995,602 | ...ooovvevnriinriinns | e 1987 | i [ 02700 2.743 02/03/2016. | 02/15/2023.
651229 AW 6 | Newell Rubbermaid Inc Sr Nt ...110.150 .2,203,000 | ..ooovvenvee 2,000,000 2,110,677 | oo [ eieeeeeed(19,200) | o | e [ 204200 | i 3.051 07/19/2016. | 04/01/2026.
65339K  BM 1 |Nextera Energy Capital Sr Nt ...108.947 ...108,947 100,000 100,138 | oo | eevvennieneieena(8) | e e 02750 | 2.732 10/29/2019. | 11/01/2029.
65473Q BF 9 |NiSource Finance Corp Sr Nt. ...126.871 1,268,710 | v 1,000,000 1,062,351 [ ..ooeveerreeenieenes | eererreeneed(1,359) [ o e | e h375 | 3.987 08/10/2017. | 05/15/2047.
65473Q  BG 7 |NiSource Finance Corp Sr Nt ...122.840 300,000 299,701 [ v | e8| | 003,950 [ 3.956 09/05/2017. | 03/30/2048.
655844  BZ 0 |Norfolk Southern Com Sr NL.........ccoriverieereesreieeeieseeeeiieees ...117.206 500,000 499,120 | oovveervrriinenin [ e8| | e [ 2000.3.800 | i 3.827 07/30/2018. | 08/01/2028.
666807 BG 6 | Northrop Grumman Corp Sr Nt........ ...107.481 2,023,232 | oo [ ervieneeend(8,556) | s | e [200.3.250 | 2.781 11/22/2016. | 08/01/2023.
68217F  AA 0 | Omnicom Group Inc Sr Nt ..114.110 . 1,009,004 | ..o | eererreend(1,832) [ o v | 2002.3.600 | 3412 07/19/2017. | 04/15/2026.
682680 AY 9 |ONEOK Inc Sr Nt ...107.021 600,000 616,749 | ..covveiceeriiienns | e (1431) i i | 2022.3.400 | 3.022 03/02/2020. | 09/01/2029.
682680 BB 8 |ONEOK Inc Sr Nt ...106.529 300,000 299,714 | oo | 28 | e e | 00003100 [ 3.112 03/05/2020. | 03/15/2030.
688225 AH 4 | Oshkosh Truck Corp Sr Nt .109.065 | ..voviierenn 54,532 | i 50,000 89,826 | s | e 14 | e |00 3100 [ 3.144 02/11/2020. | 03/01/2030.
688239  AF 9 | Oshkosh Truck Corp Sr Nt ...118.035 200,000 222,268 | ..o | eeerenneennn(2,284) | i e | 0004600 [ 2.894 02/26/2020. | 05/15/2028.
69349L  AQ 1 |PNC Bank NA Sub Nt L A15.291 | 2,305,820 | e 2,000,000 2,103,721 | oo [ eeerreeenn(19,866) [ oo | e | 2004200 | e 3.038 09/22/2017. | 11/01/2025.
701094 AN 4 |Parker-Hannifin Corp St NL.........ccoooiiviiriiiriiiereiieceveceseceiecns ...113.482 500,000 498,645 | ... [ e 18T | s | e [2003.250 | i 3.287 06/05/2019. | 06/14/2029.
713448 DD 7 |Pepsico Inc SrNt ..139.517 | . 2,790,332 | oo 2,000,000 2,105,399 | oo [ e 2,340) | s | s [ 4450 | L 4.113 02/19/2016. | 04/14/2046.
720198  AD 2 |Piedmont Operating Partnership SrNt..........ccccoooovviieciinsiineriins ...107.108 | .....ooovve 4,284,324 | .o 4,000,000 4,086,768 | ......ccoovvrrerrrrrins | oreereeenc25,116) | oo [ e | 4450 | 3.725 07/18/2017. | 03/15/2024.
737679 DD 9 |Potomac Elec Pwr Co 1st Mtg Bd ..103.323 .1,033,233 ..1,000,000 999,600 | ....oocvvrererrrnrins | errerrreeeen 3T | e 0000 3.080 [ 3.083 03/28/2012. | 04/01/2022.
74340X BK 6 |Prologis LP Sr Nt ..112.916 2,258,312 | ... ..2,000,000 1,974,862 | ..o | e 3490 | e | 20003.250 | 3.491 02/10/2020. | 10/01/2026.
74340X  BL 4 |Prologis LP Sr Nt ..122.693 1,791,324 | 1,460,000 1,459,842 | ..o | e300 | e | 375 [ 4.377 02/10/2020. | 02/01/2029.
744320 BA 9 |Prudential Financial Inc Sr Nt ...121.505 | .. ...486,018 400,000 447,849 | oo [ e BAT) | s | e [0 3.935 | L 3.284 03/03/2020. | 12/07/2049.
75513  CG 4 |Raytheon Tech Corp Sr Nt ..108.009 | ..ocovvinees 8,640,704 | .............. 8,000,000 7,988,940 | ..oocveeveveincnnns [ cvvriiverirnnnn287 [ [ e | 000.3.200 | e 3.245 12/10/2020. | 03/15/2024.
780153 AW 2 | Royal Caribbean Cruises Ltd SrNt..........ccco.coovvevervevenceinnciissiivenecvenecnens [eveveee [ oo | cveneeee ] [ 4B FEciiii | 1,974,205 | L. 88.640 1,772,790 ..2,000,000 1,978,992 | ..o | e 881 [ s | 0223.700 | 3.867 04/04/2019. | 03/15/2028.
785592 AU 0 | Sabine Pass Liquefaction 1st Lien Nt ...114.664 11,146,638 | .... ..1,000,000 986,682 | ....oocvverriinnins | e 1942 | i e | 04200 [ 4.418 02/20/2018. | 03/15/2028.
84861T AE 8 |Spirit Realty LP Sr Nt ..106.223 | ............7,435,638 | .............. 7,000,000 6,996,393 | ..o [ e 510 [ | | 200.3.200 | e 3.209 09/09/2019. | 01/15/2027.
880349 AR 6 | Tenneco Automotive INC St Nt...........cccveierineiiinricnnivcrinnseissncsniseivens | sevene [ [ eiveine T [ BAFE s | 181,800 . 92.000 180,000 181,060 | ..o [ evverireeeennn(289) [ o [ 125,000 | 4.817 02/07/2018. | 07/15/2026.
883556 BX 9 | Thermo Fisher Scientific Inc Sr Nt ...112.406 600,000 596,915 | ... | v T | e | 0000 3.200 [ i 3.287 08/10/2017. | 08/15/2027.
883556 BY 7 | Thermo Fisher Scientific Inc Sr Nt ...134.087 700,000 692,279 | ... | e 156 | i e 4100 [ 4.169 08/10/2017. | 08/15/2047.
893574 AH 6 | Transcontinental Gas P L Corp Sr Nt ...131.081 ...524,322 400,000 485,684 | ......oovveeriienni [ e (16,175) | s | e [ 20 72850 | i 3.051 10/29/2019. | 02/01/2026.
902494  AX 1 |Tyson Foods Inc Sr Nt ...111.053 5,552,635 ..5,000,000 5,176,345 | ...ccvoevivicnncnnis [ e (85,522) [ o [ e | 200.3.950 | e 2.917 04/12/2016. | 08/15/2024.
90265E AR 1 |UDRInc SrNt............... ...110.303 11,103,031 ..1,000,000 997,382 | ..o | evrrieeeieeeni 208 [ e | e | 20023.000 | 3.029 08/06/2019. | 08/15/2031.
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904764 BC 0 | Unilever Cap Corp Sr Nt ..115.824 500,000 494,277 681 [ .o [ 003,500 | 3.682 03/19/2018. | 03/22/2028.
90783T  AA 8 |Union Pacific RR PTC Ser 2004-1 ..101.652 | oo .88,686 | o 87,245 ....87,245 07/22/2004. | 07/02/2025.
90783X  AA 9 |Union Pacific RR PTC Ser 2007-3 ...119.764 220,666 220,666 07/19/2007. | 01/02/2031.
91159H HN 3 |US Bancorp Sr MT Nt ...108.259 1,991,426 1423 |.. 07/19/2016. | 07/22/2026.
92940P  AE 4 |Westrock Company Sr N ...115.946 1,749,873 ..(15,359) | . 03/05/2020. | 06/01/2028.
941053 AH 3 | Waste Connections Inc Sr Nt ...119.064 500,000 509,261 (1,013)| .. 01/17/2019. | 12/01/2028.
941053 AJ 9 |Waste Connections Inc Sr Nt ...114.065 500,000 498,888 113 04/09/2019. | 05/01/2029.
94106B  AA 9 |Waste Connections Inc Sr Nt ...107.636 200,000 199,984 2 01/21/2020. | 02/01/2030.
94106L BB 4 | Waste Management Inc Nt ...122.446 2448918 | ..o 2,000,000 1,882,334 5,860 11/10/2015. | 03/01/2035.
94106L BE 8 | Waste Management Inc Sr Nt ...112.902 ...564,511 500,000 481,598 2,309 |.. 01/08/2019. | 11/15/2027.
948741 AM 5 | Weingarten Realty Inv Sr Nt................. ...106.136 | .. 3,333,744 | oo 3,141,000 3,183,182 (6,768) | .. 10/07/2019. | 08/15/2026.
95709T AP 5 |Westar Energy Inc 15t Mtg Bd.........ccccoovumvviiniiviniiiiniiicnnns LA10.279 | 1,102,789 | ..ccovvvenaee 1,000,000 997,464 363 | e | e [ 2003.100 | 13.145 [AO. | e 7,750 | oo 31,000 |02/27/2017.| 04/01/2027.
963320 AT 3 | WhIMpOOl COrp SFNL........oouiiirriiiceiiceiieceiieceiiecesieseisesesiesessseseiseneies [ cviens - . ...110.962 1,442,506 | ... 1,300,000 1,291,730 1,724 ...48,100 |07/22/2015. | 05/01/2025.
89352H AW 9 | TransCanada Pipelines Ltd SrNt..........cccocoiirviinriiriiineienecsscesciiens | e Al. . ...794,000 |...118.115 | .. ...944,918 800,000 795,152 544 . ...34,000 | 12/13/2018. | 05/15/2028.
00205G  AA 5 | APT Pipelines Ltd SrNL........ccoooiiviiiiiniinciereieeeesesieeseiseeesiesssienens | v Clovrrn T[2BFE. s | o 2,972,280 |...104.807 | .............. 3,144,204 | ..ocovvvveenn. 3,000,000 2,994,253 3,071 25,833 | ........ 116,250 | 10/03/2012. | 10/11/2022.
00973R AE 3 |AKEr BP ASANL......coooiricecercecressssnnsns | arniees ...104.949 ..472,270 450,000 449,556 | ......ovvveriieni [ e 98 01/17/2020. | 01/15/2025.
00973R  AF 0 [ AKEr BP ASA NE ... | aeeeens ...105.031 | .. ...997,794 950,000 948,664 17 |.. 01/08/2020. | 01/15/2030.
05578Q  AB 9 |BPCE SASUD Nb......coovioiicccccccececesecsssssssssennns | v L A13.874 | 2217474 | oo 2,000,000 2,034,505 (8,742) .. 08/03/2018. | 07/21/2024.
05581K  AC 5 |BNP Paribas SUD Nt...........coooiuiiiiiiiiiiriiiriieceesesesieceiecesiesesieecesienees | e ...116.444 8,665,777 | .ooooceeenae 7,442,000 8,492,029 (25,266) | .. 12/07/2020. | 03/13/2027.
067316 AF 6 | Bacardi LTD SINL.......coviverrieiineriiessisssisssssssssssessssssssssssssennens | v ...118.630 LT11,779 600,000 616,964 (2,000) | .. 05/29/2019. | 05/15/2028.
09659W  2F 0 |BNP Paribas SriNt........ccocouriiiriiieriiieciieceiseceieseiseseiseseisesessesesienes | ceevens 18507 | 59,254 | 50,000 89786 | e | e 23 08/07/2018. | 08/14/2028.
09659W 2K 9 | BNP Paribas SrNt.........oocvurriiririiiinesissssesessssssssssssssssssssssesnnns | aeevens ...109.123 500,000 512,850 (1,040) | .. 02/25/2020. | 01/13/2031.
11042T  AA 1 | British Aiways PIC EETC..........ccooiriiiieiieiiieceeeceiiesessecessesesesenesienenes. | cveeens ..101.013 | .. 434,079 434,079 . 03/14/2018. | 09/20/2031.
21684A  AA 4 |Rabobank Nederland Sub Ni...........ccccoiimviinmiiiiniiiiniisisseecesscinnns | s L1455 | 3,343,656 | .............. 3,000,000 3,013,358 (4,204) | .. 01/07/2014. | 12/01/2023.
225313 AM 7 | Credit AGricole SA SUD Ni.......c.ovcuiieeriricerriseieienieseseesssisessenienes | seveee ...109.721 ..1,316,657 | .occeveeene. 1,200,000 1,223,336 (1,862) | .. .18,092 02/25/2020. | 01/14/2030.
404280 CC 1 [HSBC HoldingSs PLC SINL.....couiviiieiririiieineieierssieiessssiessesssesssssssnnns | renene D 2[1.FFE . 200,000 |...115.475 | .. 100 230,950 200,000 200,000 . 05/15/2019. | 05/22/2030.
44962L  AF 4 [IHS Markit Ltd SrINE.......coooieieceececeeceeceeceecesseceesesenenes | s D o TIBAFE. s | s 417,124 |..123.153 | oo 492,612 400,000 414,316 (1,634) | .. 03/26/2019. | 08/01/2028.
456873  AE 8 |Ingersoll-Rand Lux Finance SrNt.........cccvvvriiveiiieiinrinenssinsienienineinns | s 112,770 112,770 100,000 103,528 (637)].. 10/29/2019. | 03/21/2026.
62954H  AA 6 [NXP BV SI Nt ssenns | enins ..114.513 ...572,563 500,000 529,502 (4,813)].. 01/21/2020. | 06/18/2026.
82620K AF 0 [Siemens Financieringsmat S N............cocvuiuieiniineiiniienersniennienienes | e ...136.057 500,000 496,668 | ... | e 75 05/18/2015. | 05/27/2045.
88165F  AG 7 | TevaPharm Fin BY St NL.....ooiicenreereeiseeesesensesssesssssesssnssssesssnns | eeees C|. .1,962,107 ..... 99.750 ...1,966,000 1,965,143 418 |.. 12/13/2012. | 12/18/2022.
89153V AL 3 [Total Capital Intl SA Nt.......coooevuiiiriiciiniiciisieecseienes | s D|. . 2,047,780 |...110.563 ...2,000,000 2,017,547 (4,989) . 03/31/2014. | 04/10/2024.
92857TW  BJ 8 |Vodafone Group PLC SINL........cuureiemeiierieeresisesessesiseesseesssisssnsens | ceeens D T[2BFE. s | o 1,038,683 |..114.350 | ..............1,143,495 | ... 1,000,000 1,028,950 (6,236) | .. 06/03/2019. | 05/30/2025.
92857W  BK 5 | Vodafone Group PLC SFNE......iiiiiiiiiiisssiissniissii s | aenvees D 1]2BFE........ 1,054,131 |...119.766 ....1,197,658 1,046,004 (5319)].. 06/19/2019. | 05/30/2028.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations ettt Rttt et .311,713,090 XXX 340,771,711 | .........305,177,046 | ......... 310,827,541 | .0 | s (447,055) XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securltles
17326Q AA 1 |Citigroup Mortage Ln Trust INC RMBS Ser...........c.ccourvummririnereccirenciieneens ...105.762 69,212 | .o 65,442 ....66,187 (48)] .. 07/25/2019. | 09/25/2064.
64830H AA 2 | New Residential Mtg Ln Tr RMBS Ser 2019- ...105.968 398,520 376,075 379,923 (1,016) | .. 07/31/2019. | 02/25/2049.
64830W AD 3 |New Residential Mtg Ln Tr RMBS Ser 2019- ...105.525 ...247,654 234,687 239,939 (1,356) | .. 08/07/2019. | 12/25/2058.
89177L AD 5 | Towd Point Mortgage Tr RMBS Ser 2019-3 C... ..112.994 ....1,665,524 ...1,474,000 1,651,171 (7,079 .. 08/25/2020. | 02/25/2059.
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3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities........coviiiierniiriiniis [RTTRRRNY [ 2,347,203 XXX | s 2,380,910 | .oovvvienas 2,150,204 2,337,220 0 (IR (] 0 XXX XXX XXX | oo 6,781 | oo 42,052 XXX XXX
Industrial & Miscell (Unaffiliated) - C cial Mortgage-Backed Securities
06541R BB 8 | BANK CMBS Ser 2019-BN23 CI A3 L1256 | 1,112,559 | 1,000,000 1,097,691 (1,840) [ oo | e | 00002.920 | e 1.719 |MON... 10/23/2020. | 11/15/2029.
08162B  BE 1 |Benchmark Mtg Tr CMBS Ser 2019-B11 CI A5.. ..1156.820 | ............ 1,158,201 | ............ 1,000,000 1,138,652 (2,833) | oo | e | 2003542 | 1.734 |MON... 10/22/2020. | 05/15/2052.
08163L  AG 4 |Benchmark Mtg Tr CMBS Ser 2020-B21 Cl A5.. ...103.348 500,000 514,872 (127) 11/20/2020. | 12/15/2053.
17326C  AZ 7 |Citigroup Comm Mtg Tr CMBS Ser 2017-B1 C.. 113459 | .....3,176,846 | .............. 2,800,000 2,857,341 (8,247) | cooveverevereerrvens | eevrerirerirsernniins | 2003458 | i 3.111 |MON... 08/15/2017. | 08/15/2027.
36257H BP0 | GS Mortgage Securities Trust CMBS Ser 20 113,132 500,000 556,386 (1,133) [ oo | e | 0000 3.160 | e 1.714 |MON... 10/22/2020. | 07/10/2052.
61763B  AS 3 |Morgan Stanley BAML Tr CMBS Ser 2013-C13. ..103.814 2,469,600 (5,784) .099 |MON... 11/26/2013. | 11/15/2046.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities XXX 9,081,723 8,634,542 0 [ (19,964) [ oo 0 XXX XXX XXX XXX
Industrial & Miscell (Unaffiliated) - Other Loan-Backed and Structured Securities
02379D  AA 8 | American Airlines Inc Secured SerB............ccocoovriniriiinriiinneeneneienes | e [ T4BFE. s | s 483,617 |..... 84118 | oo 395,327 469,965 482,342 (1,275) [ oo | v | 00003.850 | e 3.260 [FA.....| oo 6,835 | .cooovene 18,094 | 02/05/2020. | 08/15/2029.
026650 AA 3 | American Homes 4 Rent LBASS Ser 2014-SFR...........cccooovvmmviinnciininiiiiinnes | ceveens [ A411AFE . | s 1,449,341 |..107.814 | .............. 1,446,213 | .ccoooeeeve 1,341,400 1,439,530 9,811)] .. ...(0.013) |[MON... | ............ 4232 | oo 16,928 | 08/21/2020. | 10/17/2036.
055688  AA 6 |BNSF Trust ABS PTC Ser 2008-1.........c..oorvuumreeemeieceeienenieseeieeseiseioes | oeeees o 1.BFE.... ....465,191 | ...106.409 ...495,004 465,191 465,191 | oo [ | e | e | 25720 | 5.719 05/10/2006. | 01/15/2024.
247361  ZV 3 |Delta Airlines Inc PTC Ser 2020-AA..........cccccoommimmmiiinmeiiineiisnnissniisnnins [ o ol | LEFE ...485,052 |..... 99.787 | .. ...484,020 485,052 485,052 | ..o [ | | e [ 200020000 | 2.000 03/04/2020. | 12/10/2029.
247361 ZW 1 |Delta Airlines Inc PTC Ser 2020-A...........ccommrveureeinmeeiereeineeseseseiseseeseeees | v I T[2BFE. s | s 286,446 |..... 94.987 | .o 272,085 286,446 286,446 [ ... | e [ e | e | 000 2.5000 | oo 2.500 03/04/2020. | 12/10/2029.
31331F  AX 9 |Fedex Corp ABS PTC Ser 1998-1A.........ccoooiimviiinriirsiisrisssessssissneiinns [ v L. 2AFE.... ...101.951 ...220,390 216,172 215,787 369 | o | e | 2008720 | s 7.404 11/16/2000. | 07/15/2023.
38218D AA 7 | Goodgreen Trust LBASS Ser 2019-1A ClA.......cooiivmerieieneiereieneiieniins | ceevens | d|[1.CFE....o.. ...105.695 | .. 57,040 | .o 53,967 ....56,661 (154) | evvreeerseerinriiees [ e [ 200.3.860 | ... 3.340 08/01/2019. | 10/15/2054.
38218G  AA 0 | Goodgreen Trust LBASS Ser 2018-1A CIA.......cc..coovvviiimviiiniiiniinniinniins | ceveens [ IS 4|1AFE..... ...106.603 | .......... 25,879 | oo 24,276 ....25,386 (83) [ v e [00.3.930 | 3.290 08/01/2019. | 10/15/2053.
47215B  AD 9 |JCPAL Transition Funding LLC LBASS Ser 2...........ccocourveemmvvirmreririnniirienies | cevvens | 4| TAFE ...101.053 ..171,932 170,141 170,133 8 | e [ e [ 205,610 [ 5.659 08/04/2006. | 06/05/2023.
84859M  AA 5 | Spirit Air LBASS PTC Ser 2017-1 PTT B....ouvvuvereierrnieenreisesenssissiensnnes | cvveees ol e |BCFE i | vveen.678,953 | ... 79.627 | .. ...530,046 665,660 678,498 (455) [ oovvrevvrrvererinns | cerveriersrseniennne [ 000 3.800 [ 3.304 02/10/2020. | 02/15/2026.
90931C  AA 6 | United Air Lines LBASS EETC Ser 2019-1 C........oovvverevemneeiieneieneiseneeiens | cevvens [ 1.EFE....... . 104.304 | e 812,670 779,136 804,683 555 | coovereerieeinenins | eevneeneeinseisennns | o150 | s 3.636 05/22/2019. | 08/25/2031.
90931E  AA 2 |United Air Lines LBASS EETC Ser 2019-1 C.....vovvvvvvvernrrersernsissiersnsneens | v 2BFE....... | e 465,292 | ... 97.808 ...455,055 465,251 465,288 T ] e v | 24550 | 4.548 01/30/2019. | 02/25/2033.
90931V AA 4 |United Air Lines PTC Ser 2018-1A.... SRR DO . A 2AFE | e 454122 | L 94.902 | .. ...430,969 454,122 454,122 | oo [ s e | e [ 203700 | 3.700 01/31/2018. | 09/01/2031.
00908P  AA 5 | Air Canada LBASS EETC Ser 2017-1AA i Al 11.GFE. . | ... 448,800 |..... 97.846 | .o 439,134 448,800 448,800 v | o | 2000003:300 | s 3.300 | oo | e 6,829 | ... 14,810 | 12/07/2017. | 07/15/2031.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities.............cccccoviriiisricnaniiena: - XXX ....6,235,764 ...6,325,579 6,477,919 0 ..(10,845)] ... XXX XXX | s 72,555 | ........ 211,792 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... e essssessesssnssssssnsees 329,269,407 XXX 358,470,108 321,910,796 | ......... 328,277,222 | ooovivriiirinnnd 0 XXX XXX | . 3,086,688 | ....10,326,400 XXX XXX
Hybrid Securities - Other Loan-Backed and Structured Securities
01039X__ AA 8 | Alabama Power Cap Tr V LBASS F-to-Flf Gu....oerce Lo [ Lo [1.6 FEuuvinns. | s 997,770 |....99.904 ..999,037 ...1,000,000 998,436 206 |.. 3305 |....3.335 09126/2002. | 10/01/2042.
4599999. Hybrid Securities - Other Loan-Backed and Structured SecUrities. ..o .. 997,770 XXX . ..999,037 | ... ...1,000,000 998,436 0 206 | .o 0. XXX XXX XXX XXX
4899999. Total - Hybrid Securities .. 997,770 XXX | s 999,037 | .o 1,000,000 998,436 0 206 | .o (U 0 XXX XXX XXX XXX
Totals
7699999.  Total - ISSUET OBIIGATIONS. .......vveseieeies st | ennissi 340,967,036 XXX | e 372,476,183 | ........ 334,362,164 | ......... 340,013,765 | ..o 0 [ s (452,617) | ..oovvverinii 0 | e 0] XXX XXX XXX | e 3,241,568 | ....10,954,119 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES. ... | ennsesnnees 4,512,560 XXX | s 4,614,868 | ............ 4,281,996 4,513,833 0 (8,403) XXX XXX XXX | s 13,090 | ........ 117,764 XXX XXX
7899999. Total - Commercial Mortgage-Backed Securities. 8,729,132 XXX 9,081,723 ...8,257,967 8,634,542 0 ..(19.964)] ... XXX XXX XXX | s 22,881 | ........ 205,162 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECURLIES. ..........ouuurrieiriiiiriiosrii s 8,477,752 XXX | . 8,434,041 | ... ...8,325,579 8,476,355 0.....10639)] .. .0 . XXX XXX XXX | e 97,720 | ........ 307,884 XXX XXX
8399999,  Grand Total - BONGS............viuuuiiiuiiiriiiiiiiieii it | s 362,686,480 XXX | e 394,606,815 355,227,706 361,638,495 (U I (491,623) | ..oovvvrriinnn (V8 [OP 0] XXX XXX XXX | 3,375,259 |....11,584,929 XXX XXX

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 33,657,862 1B o 5,653,595 1C i 3,056,831 1D ... 2,415,576 1E .. 32,560,346 1F 23,219,368 1G ....24,803,260
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2A ..89,136,081 2B .100,734,522 2C 36,110,880
3A 3B 2,199,757 3C 4,603,478
4A . 4B . 2,461,334 4C .. 0
5A .. 5B 5C .. 0
6
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NONE

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

E11, E12
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1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Special R e and Special A

59333N U8 4 | Miami Dade Cnty FL REV Txbl Ref Sub Rev 12/10/2020. JP MOPGAN SECUMHES LLC.......vvuverrerceseeieisesiesiseeisseesssssesse st ensssssnes | eeesesssssssessse st sses s esesssseessenssessnas | stsesssssssnssssnsssnes 585,000 585,000

59333N U9 2 | Miami Dade Cnty FL REV Txbl Ref Sub Rev 12/10/2020........ JP Morgan Securities LLC 379,429 375,000

59333N V2 6 | Miami Dade Cnty FL REV Txbl Ref Sub Rev 12/10/2020. JP Morgan Securities LLC . ceeviee | e 510,000 510,000

59333N V3 4 | Miami Dade Cnty FL REV Txbl Ref Sub Rev 12/10/2020........ JP MOIGAN SECUMHES LLC.......vveiveririrciiiissiie it sssssnes | eeesassssssses bbbt ss bbb sssssssninas | siesisseisasssnsisns 585,000 585,000

59333N V4 2 | Miami Dade Cnty FL REV Txbl Ref Sub Rev 12/10/2020. JP MOrgan SECUMHES LLC.......vuueieriieriesinissirssenisese st 880,000 880,000

3199999. Total - Bonds - U.S. Special Revenue and Special Assessment SRS OO OO O TSRO 2,939,429 2,935,000 0

Bonds - Industrial and Miscell

02379D  AA 8 | American Airlines Inc Secured Ser B .| 02/05/2020. Robert W Baird & Co Inc 483,617 469,965 8,645
02665U  AA 3 | American Homes 4 Rent LBASS Ser 2014-SFR 08/21/2020 Barclays Capital InC........covvevverreenenee 1,449,341 1,341,400 3,386
03027X  BA 7 [ American TOWEE COrP S&NE.........cuuiiiiririiiescieis st entnns | eriesnesenins 01/07/2020........ JP MOrgan SECUMHES LLC.........ovuuiviicireiiiciei st 497,800 500,000

045054  AJ 2 |Ashtead Capital Inc Sr Sec Nt... 12/07/2020. Various 1,851,268 1,742,000

052769  AG 1 |Autodesk Inc SrNt 2.850% 01/15/30. 01/07/2020........ CHIGIOUP....coveei s 498,875 500,000

06541R BB 8 | BANK CMBS Ser 2019-BN23 Cl A3..........oviiririieirrinsiesieseesessssssssssssessesssssesssssssssssssessnes | nevesnsesssssens 10/23/2020. Morgan Stanley & Co LLC 1,099,531 1,000,000 2,109
08162B  BE 1 |Benchmark Mtg Tr CMBS Ser 2019-B11 CI A5. 10/22/2020........ | JP Morgan Securities LLC 1,141,484 1,000,000 2,460
08163L  AG 4 |Benchmark Mtg Tr CMBS Ser 2020-B21 Cl A5 11/20/2020. Goldman Sachs & Company. 514,999 500,000 796
110122 CW 6 |Bristol-Myers Squibb Co Sr Nt . | 07/117/2020. Tax Free Exchange 4,900,387 4,900,000 | ooouveerierereereeieierienid 67,239
110122 DB 1 |Bristol-Myers Squibb Co Sr Nt .| 07/17/2020.. Tax Free Exchange. 1,997,104 2,000,000 12,486
125523  CB 4 |Cigna Corp SrNt 3.400% 03/01/27 . | 07/14/2020. Tax Free Exchange 102,652 100,000 1,256
125523  CL 2 |Cigna Corp SrNt 2.400% 03/15/30 . | 03/04/2020. Goldman Sachs & COMPANY........cveriiriirirrireisiesiesesisessse st 598,992 600,000

16412X  AJ 4 |Cheniere Corp Christi HD 1st Lien . . | 10/27/2020.. Tax Free Exchange. 499,656 500,000 8,325
24703D  AZ 4 |Dell Int LLC / EMC Corp 1st Lien 02/13/2020. JP MOrgan SECUMHES LLC..........cvurrerieimiriirieriericesneisssiesi s 1,672,215 1,500,000 | ..oovernerrririeierieeeeeinens 27,971
247361  ZV 3 |Delta Airlines Inc PTC Ser 2020-AA... 03/04/2020. Morgan Stanley & Co LLC 485,052 485,052

247361  ZW 1 |Delta Airlines Inc PTC Ser 2020-A. 03/04/2020.. Morgan Stanley & Co LLC 286,446 286,446

25470D AR 0 | Discovery Communications Sr Nt 02/10/2020 Goldman Sachs & COMPANY..........curueiuririeieieieierie ettt ettt ssneas 325,080 300,000 4,674
256746 AH 1 |Dollar Tree Inc Sr Nt  4.200% 05/15/28 08/25/2020. JP MOrGan SECUMHES LLC........o.cvurerirririiiiiiiesieriessisssie s senesssssees | reeesnssssssssessesssessssssssssessssesssenssesesns | oveens 14,148,720 | oo 12,000,000 | ..voovereriririerieeneens 142,800
26441Y  BD 8 |Duke-Weeks Realty LP Sr Nt 02/12/2020. Wells Fargo Securities LLC ceer 97,762 100,000
29364W  BD 9 |Entergy Louisiana LLC Secured 1st Mtg.... et [ s 03/03/2020........ MUFG SECUNEIES INCevvvvoirvieieireiisisseie sttt nsnes | nessssssssessesssssesssssssssassessessssssensesssnes | sosessessnssessosssnes 598,530 600,000

337932 AL 1 |Firstenergy Corp Sr Nt 02/18/2020 Morgan Stanley & Co LLC . 99,929 100,000

35137L  AH 8 |Fox Corp SrNt 4.709% 01/25/29 04/03/2020 Tax Free Exchange SO IO 530,114 500,000 4,447
36257H BP0 | GS Mortgage Securities Trust CMBS Ser 20 10/22/2020........ Bank Of AMEriCa BISD DEAIET............c.ovurureeerieiieirireieieieie e ieesssesseeses e ssssssssssessssessesns | serssessessesasssssesssesssessessessssessessssssassess | sesesssssssesssnsenes 557,520 500,000 1,097
37940X AC 6 |Global Payments Inc Sr Nt 08/24/2020........ VAIIOUS. ...ttt st seseseseeesesenesesssesesesesesesessseseeesesesssesssssseesasessssssesesssessesesesseess | teresesesssseesesesssssssseseresesseesssssessresens | ceveeeeenes 1,332,102 1,100,000 3,343
529043  AE 1 |Lexington Realty Trust Sr Nt 08/17/2020 Various R cerenee | e 11,034,761 | oo 11,000,000

637417 AN 6 | National Retail Properties INC St N............cocveiiiiiiiniiniei e esenens 02/18/2020........ Wells Fargo SECUNLIES LLC..........cuueiiiiiiiiiriiiiierieiesi e ssssssns | sebsssssessse st 99,678 100,000

682680  AY 9 |ONEOK Inc SrNt 3.400% 09/01/29 03/02/2020. JP MOrgan SECUMHES LLC..........ucvurrirermriairieriesieesesisssie sttt 618,180 600,000 170
682680 BB 8 |ONEOKInc SrNt 3.100% 03/15/30 03/05/2020. Barclays Capital InC..........ccccovvrunec v | e 299,691 300,000

688225  AH 4 | OShkosh Truck COmp St NL. ...ttt sssnnns | cressssnsenssees 02/11/2020........ WellS Fargo SECUMEIES LLC.........ovueireiieieieieei ettt ettt ssesssesas | etssesessssessessssssessessssssessessnsessessnsnsans 49,812 50,000

688239  AF 9 | OShKOSh TrUCk COMP SINL.......cuuiiiiiciiiii s nssnnns | sovessiisiiens 02/26/2020........ Wells Fargo Securities LLC 224,552 200,000 2,632
74340X  BK 6 |Prologis LP SrNt 3.250% 10/01/26. 02/10/2020. Tax Free Exchange. ceeviee | e 1,971,371 2,000,000 23,292
74340X  BL 4 |Prologis LP SrNt 4.375% 02/01/29. 02/10/2020........ TaX FIEE EXCRANGE. ... vt | coresssssss st entnnes | oessansnenes 1,459,812 1,480,000 | ..o 1,597
744320  BA 9 |Prudential FINanCial INC S&NL.........criuiiiirreiscece et eeessssesnees | cressesnsenssens 03/03/2020 Goldman Sachs & COMPANY..........cuierireireeirereeineieere e eeee et es e seseseeeas 448,666 400,000 3,826
75513  CG 4 |Raytheon Tech Corp Sr Nt 12/10/2020. Tax Free Exchange v | e 7,988,684 8,000,000 60,444
84859M  AA 5 | Spirit Air LBASS PTC Ser 2017-1 PTT B......ovvuriirreiieieriesiesesseesesssssssssessesssssssssssssssesssesssne | cosssssessnens 02/10/2020........ RODEM W BAIT & CO INC.....vvuivveecvieirrisisiieessesieesssise st ssssens | sesesssessssesssssssssssesssesssesssssssssssssssenes | sessessesssessssesas 678,953 665,660 12,437
89177L  AD 5 | Towd Point Mortgage Tr RMBS Ser 2019-3 C.........coouiiiniiniiiniinienississiiesissiiessesisssesssinnies | sovssiinsiiens 08/25/2020........ Barclays Capital InC..........c.cccouvvvnnec 1,658,250 1,474,000

92940P  AE 4 | Westrock Company SrNt........ccoouvvrvrinirrernenieineenes 03/05/2020 Wells Fargo Securities LLC USSR ISR 1,765,232 1,600,000

94106B  AA 9 |Waste CONNECLIONS INC ST NL.........ooviieiciicieeiece ettt saessssansennes | everarsenineens 01/21/2020........ Bank of AMENICa BISD DBAIEK.............covevevveeieeiieeeieseeeie et tesseesesess e sessessesesassesennees | eesetesessssssssissesesasssssessssesesasssssesssnses | etesesssesesisesenas 199,982 200,000

00973R  AE 3 |Aker BP ASANt  3.000% O1/15/25.......cccvemremiriiiierierieissseiessssssesssesessesssessssssessesessessniens [ 01/17/2020. VIHOUS. ...ttt | Hebee bttt | eteieeb et 449,458 450,000 15
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00973R  AF 0 |Aker BP ASANt 3.750% 01/15/30. 01/08/2020........ VMIOUS. ...ttt bbb bbbt | ebate bbbt 948,547 950,000
05581K  AC 5 |BNP Paribas Sub Nt  4.625% 03/13/27 12/07/2020 VIHOUS ...t | et 8,517,295 7,442,000 | cooovvrreeeeeeee e 48,821
09659W 2K 9 | BNP Paribas SrNt  3.052% 01/13/31 02/25/2020........ JP MOrgan SECUMHES LLC...........cueiiiiiiiiiiiiiciii st sssnssnes | etesnsbs bbb 513,890 500,000 1,865
225313  AM 7 | Credit Agricole SA Sub Nt 02/25/2020. VIHOUS. ...ttt | et 1,225,198 1,200,000 2,117
62954H AA 6 [NXPBV SrNt 3.875% 06/18/26 01/21/2020........ [ CHIGIOUP. ...t eveiiiiis et 534,315 500,000 1,884
3899999. Total - Bonds - Industrial and Miscellaneous ..76,455,503 71,716,523 479,212
8399997. Total - Bonds - Part 3, ..79,394,932 ...74,651,523 479,212
8399998. Total - Bonds - Summary Item from Part 5....... 8,167,993 8,177,414 63,071
8399999. Total - BONGAS. ... s 87,562,925 | ..ocovrinnne. 82,828,937 542,283
9999999. Total - Bonds, Preferred aNd COMMON SEOCKS............c..cviiuuiuieiiiiieieeiieisiiete ettt ses e etees | toeesetesessees et esessee s es e s s et st s et e e st see e R e e et e e ee e et e st eL LR s e eL e e bR see e L et e et et ee et etineis | Lesesieesanssens e b essaeeessessatesenseesensseninene | atesesseesnsseseessnsseeesesiees 87,562,925 XXX | e 542,283
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Bonds - U.S. Government
38377N R4 8 |GNMAREMIC Ser2010-164 CI PC.........cccooonn .. | 06/01/2020. | Paydown...........ccovvvmnvvvvsssneriissssssiisans | 404,303 | o 404,303 | .......... 398,807 403,365 938 (1T I NN IS 404,303 (/I 4,014 {10/20/2038.
38377R  KS 3 |GNMA REMIC Ser 2010-163 CI MD.... . [ 12/01/2020. | Paydown... 3,171,294 | ....... 3,051,503 | ........... 3,146,073 25221 [ cocvervvennrrcens | e 25,221 3,171,294 06/16/2039.
383770 PV 4 |GNMAREMIC Ser2011-34 CI PB .| 07/01/2020. | Paydown... 641,720 | . 619,461 639,051 2670 . 2,670 641,720 08/20/2039.
0599999. Total - Bonds - U.S. Government........... 4217317 | ... 4,069,771 | ..ooo..... 4188489 | ................. 0. 28,829 | oo, 0 | 28,829 4,217,317 XXX
Bonds - U.S. States, Territories and Possessions
57582P WK 2 |Massachusetts St GO Bld Amer Bd SerE.............. .. [12/01/2020. | Call - 100.0000...........cccmmmmvvevrssmiviissnns [ 545,000 | .......... 545,000 | ......... 605,473 558,039 | ..ovvveereeeernns | oo, [(ORI072 ) EA— 12/01/2021.
70914P  MX 7 |Pennsylvania St GO Bld Amer Bd Sec Ser B......... .. | 06/01/2020. | Redemption ~ 100.0000...........occrvemmmrreee | 1,000,000 | ....... 1,000,000 | ......... 996,110 998,758 | ..o | o 1,242 | oo 05/01/2023.
917542 QR 6 |Utah St GO Bld Amer Bd SerD.........ccccoocermunnrnenns .. | 07/01/2020. | Call  100.0000 210,000 210,000 07/01/2024.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS........cc.ccovccivvriiss ovvressivernssvvessssesssvesssvsesssssssssisseessneesss | 4 755,000 | ......1,755,000 | ... 1,811,583 | oo 1,766,797 | ..o 0] (4,860) | oo 0].. XXX
Bonds - U.S. Political Subdivisions of States
088365 EL 1 |Bexar Cnty TX GO Bld AmerBd........ccccccrnrvvernnns .. | 03/26/2020. | Call  100.0000............crmsmrvvvremririiisnns | 3,000,000 | ...... 3,000,000 | ....... 3,000,000 3,000,000 [ ooervveeeerere | eeereesenreiseseens | eerreseesesseenes | oeveeeeeeieesenend (/1 [T IR 3,000,000 0. 81,991 |02/15/2025.
249164 LJ 1 |Denver CO City & Cnty GO BId Amer Bd. . [12/03/2020. [ Call ~ 100.0000...........coormrverrrrirrriiins . . 2,000,000 | ....... 2,000,000 | ....... 2,000,000 2,000,000 I 2,000,000 0. 151,294 | 08/01/2030.
266705 B5 0 |Durham Cnty NC GO Bld Amer Bd « || 11/01/2020. | Call  100.0000 1,500,000 | .......1,500,000 | ....... 1,500,000 | ...........1,500,000 0. 11,500,000 0]...66,825 | 11/01/2025.
266705 B6 8 |Durham Cnty NC GO Bld Amer Bd.........cccocoennne. .| 11/01/2020. [ Call  100.0000. 1,250,000 | ...... 1,250,000 | ...... 1,250,000 | vovoooo... 1,250,000 0. 57,925 | 11/01/2026.
355694 3U 2 |Frederick Cnty MD GO Preref Bld Amer Bd........... .. | 02/01/2020. | Call  100.0000 160,000 | ........ 160,000 | ........ 160,915 160,016 (16) 0 [ 4,240 |02/01/2024.
355694 4E 7 |Frederick Cnty MD GO Unref Bld Amer Bd S......... .| 02/01/2020. [ Call  100.0000. 1,840,000 | ...... 1,840,000 | ...... 1,850,526 | vovoooo... 1,840,182 (182) 0 | 48,760 | 02/01/2024.
478700 J2 4 |Johnson Cnty KS GO Unif SD Bld Amer Bd 2.. .| 07/15/2020. | Call  100.0000.. R 2,000,000 | ...... 2,000,000 | ...... 2,000,000 2,000,000 0 [ 84,270 | 10/01/2026.
478700 J4 0 |Johnson Cnty KS GO Unif SD Bld Amer Bd 2........ .. | 07/15/2020. | Call  100.0000...... ...590,000 ..590,000 | ..........590,000 590,000 0 25,960 | 10/01/2028.
2499999 Total - Bonds - U.S. Political SUDAIVISIONS Of SHAES......coocvssvssionsiinsss vt | 12,340,000 | .....12,340,000 | ....12,351,441 | ......... 12,340,198 | oo 0 | (198) ] oo 0 | ovrviinens(198) | o0 | 100000.12,340,000 | oo o 0 | s 0...521,265 | XXX
Bonds - U.S. Special Revenue and Special Assessment
20281P BB 7 |Commonwealth PA Fin Auth Rev Economic Im...... | .. | 06/04/2020.| Call  100.0000.. 255,000 | ......... 255,000 252,088 258137 [ oo | eveerreenci®8 | [ eveeessrecieen8 | oo | v 258,235 | e | e 765 | oo 765 | ........ 7,180 | 06/01/2023.
3137A2 NK 3 |FHLMC REMIC Ser 3756 CI PB...... .| 12101/2020. | Paydown...........cccvveeeeccisssmnmevvcsciiciissnnne | | 1941547 | 1,941,547 | ... 1,852,964 | wooooo.. 1,925,561 | cooooorerrrrrrrn. (I 48,974 | 12/15/2037.
3138M6 DN 4 | FNMA Pool #AP2808 3.000% 08/25/42.... . [12/01/2020. | Paydown..........ovveevememvveivsnnesiismsnsiienns || apgagq | 458,391 | .oovooeee. 477,013 474,568 0 | 10,511 | 08/25/2042.
31393W X8 7 |FHLMC REMIC Ser 2638 CI DH . 12/01/2020. | PaydoWN....ccccccccrvvvssevrcmsicsnimssiseenes | | gpgaqa | 307414 | o 319,893 325728 R — 8,406 | 07/15/2023.
31397S KV 5 |FNMA REMIC Ser2011-30 CI LC.... .| 04/01/2020. | PaydOWN........vvvvvvveenmessssssennrnneesnsssssses | 98340 | 08340 | 96,865 98,073 0 559 | 12/25/2036.
57429L AL 0 |Maryland St Trans Auth Rev Ltd Oblg Txbl.. .1 07/01/2020. | Call - 100.0000.............coesvvvvevemmvrciveenn | L 125000 | ... 125,000 | o 125,000 125,000 ([ I 8,100 |07/01/2022.
649085 AA 5 |New Valley Generation Il Ser 2001.. .| 05/01/2020. | Redemption ~ 100.0000.. 80,387 (198) 0 2,234 | 05/01/2020.
64908P AA 1 |New Valley Generation IIl Ser 2002 .| 01/15/2020. | Redemption  100.0000.. e 88,451 88,451 88,451 0 2,269 | 01/15/2021.
927781 TM 6 |Virginia St Clg Bldg Auth Rev LBASS Bld.............. .. [02/01/2020. | Call ~ 100.0000..........ocveemmreemmrmemrcienn | L 4000.000 | 1,000,000 | .......... 999,930 999,998 | oovvooovoooo | oo e | e (V1N IOl 999,998 2 2 26,500 | 02/01/2025.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES.......cc.  wovvvsivssisnsssnsssssssnsssssssssssssssssssssssssssssssssssssssoes | 4,374,332 | ....... 4,374,332 | ....... 4,297,605 | ........... 4,371,903 | oo (] I (X [ 1,663 | v [ 4,373,565 | ...covvenid [ (YA 767 | ..... 114,733 XXX
Bonds - Industrial and Miscellaneous
055688 AA 6 |BNSF Trust ABS PTC Ser 2006-1... .. | 07/15/2020. | Redemption ~ 100.0000.. 121255 | oo 121,255 | ... 121,255 121,255 (I (O 3,472 | 01/15/2024.
110122 BG 2 |Bristol-Myers Squibb Co Sr Nt .| 07/17/2020. | Tax Free Exchange ] 4,900,387 | ....... 4,900,000 | ....... 4,900,387 | .......... 4,900,387 0 |.....146,864 | 08/15/2022.
110122 BM 9 |Bristol-Myers Squibb Co Sr Nt .| 07/17/2020. | Tax Free Exchange B R R 1,997,104 | ....... 2,000,000 | ....... 1,996,637 | oo, 1,996,716 388 0 ... 48,736 | 05/15/2024.
125523 CA 6 |Cigna Corp SrNt 3.400% 03/01/27... .| 07/14/2020. | Tax Free Exchange . ..100,000 | .......... 102,903 102,846 (194) 0 2,956 |03/01/2027.
126410 LM 9 |CSX Transportation Inc Co Gtd Nt .1 07/15/2020. | Redemption ~ 100.0000...........cccoceureveee . . 93,263 | 1000......93,263 | oo 93,263 93,263 0 5,830 | 01/15/2023.
126650 CJ 7 |CVS Health Corp SrNt  2.800% 07/20/20. - | 07120/2020. | Maturity. . . 3,000,000 | .. 3,000,000 | ... 3,010,200 | oo 3,001,194 | oo | o (CREL ) — 0| 84,000 | 07/20/2020.
15200W AB 1 |Centerpoint Energy Transition LBASS Ser... . [ 10/15/2020. | PaydOWN..........ovvvvvvrrvvinscriinsinnans . . 175,344 | ... 175,344 | .o 175,343 175,342 2 0 | 1,954 | 10/15/2020.
16412X AH 8 |Cheniere Corp Christi HD 1st Mtg Bd . [ 10/27/2020. | Tax Free Exchange..........cccccoovmmvvvvcisssnnn | 499,656 | .......... 500,000 | ......... 499,625 499,629 27 0. 17,678 | 11/15/2029.
166764 AG 5 |Chevron Corp SrNt 2.427% 06/24/20... ... | .. | 06/24/2020. | Maturity. R 2,000,000 | ....... 2,000,000 | ....... 2,000,000 2,000,000 0. 24,270 | 06/24/2020.
17326Q AA 1 |Citigroup Mortage Ln Trust Inc RMBS Ser............. .. [12/01/2020. | PaydOWN............cvvvirriniiciniis il 14931 | 14,931 | oo, 15,116 15,112 (181) 0 253 | 09/25/2064.




Annual Statement for the year 2020 of the HARLEYSVILLE LIFE INSURANCE COMPANY

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

L'vid

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
4] 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
205887 BR 2 |ConAgra Foods InC SrNt........ccccoovimvieinriiierianns .. [12/23/2020. | Call  105.8790........c0vuumimrrivrrsrriisi . . 1,518,305 | ....... 1,434,000 | ....... 1,371,879 | oo 1,410,020 | ovvvvvereeeerrcers | v 7,338 | oo, I IO 1,417,358 | oo | s 16,642 | ......... 16,642 | ... 149,058 | 01/25/2023.
26138E  AQ 2 |Dr Pepper Snapple Group ING STNt........ccccccvvc | 01/15/2020. | Maturity. . N 1,000,000 | ....... 1,000,000 | ........ 992,250 999,956 44 N 1,000,000 0| 10,000 | 01/15/2020.
31331F  AX 9 |Fedex Corp ABS PTC Ser 1998-1A .. [ 07/15/2020. | PaydOWN...........orvvevrriicicrins . R 226,420 | ... 226,420 214,730 225,631 790 07/15/2023.
31428X BB 1 |Fedex Corp SrNt 4.100% 02/01/45.. .. | 05/18/2020. | Various.... ..955,624 | .......1,000,000 | .......1,003,940 | .......... 1,003,594 (32) 02/01/2045.
316773 CT 5 |[Fifth Third Bancorp Sr Nt .| 06/27/2020. | Call  100.0000. 1,000,000 | ....... 1,000,000 | .......... 998,710 999,843 134 07/27/2020.
35137L AC 9 |Fox Corp SrNt 4.709% 01/25/29.. .. | 04/03/2020. | Tax Free Exchange.. . o 532.965 530,868 (755) 01/25/2029.
38218D AA 7 |Goodgreen Trust LBASS Ser 2019-1A ClA........... .. [ 12/15/2020. | PaydOWN...........oovvvrrirriciniis . . 10,375 | o, 10,929 10,923 (548) 10/15/2054.
38218G  AA 0 |Goodgreen Trust LBASS Ser 2018-1A CI A. .. | 12/15/2020. | Paydown 5385 ..5,382 (252) 10/15/2053.
446150 AG 9 |Huntington Bancshares Sub Bk Nt .| .. [ 12/15/2020. | Maturity. 1,000,000 ,000,000 | .......1,176,700 | ........... 1,023,681 (23,681) 11,000,000 0. 12/15/2020.
472158 AD 9 | JCPAL Transition Funding LLC LBASS Ser 2........ | 12/05/2020. | Paydown 318,881 | ......... 318,881 | ......... 318,596 318,851 30 I 318,881 0 ... 11,370 | 06/05/2023.
53117C  AS 1 |Liberty Property LP SrNt.......oooovvvvvrrirrrrirn .| 02/10/2020. | Tax Free Exchange.. . 1,973,371 | ....... 2,000,000 | ...... 1,959,920 | .......... 1,970,959 412 B 1,971,371 2,000 2,000 | ... 23,292 | 10/01/2026.
53117C AT 9 |Liberty Property LP SrNt......ccooooooivvrnriiiiincriiinane. .. | 02/10/2020. | Tax Free EXChange.............c.ccccceuvisnn. . . 1,461,272 | ....... 1,460,000 | ...... 1,459,784 | ..., 1,459,811 b2 N IO 2 B — 1,459,812 | oovvvoeeeeriee | oo 1,460 | oo 1,460 | ...... 33,534 |02/01/2029.
58933Y AB 1 |Merck & COINC SINL......oorverrcrercrirerircriienens .. | 01/24/2020. | Income due to class action .. ) 0 41| 01/15/2016.
61763B  AS 3 |Morgan Stanley BAML Tr CMBS Ser 2013-C13..... | .. | 12/01/2020. | Paydown............ccccoeorervinnacs 405, o 1.405.407 | ..., 1447559 | ..........1,415,366 1,405,407 0. 11/15/2046.
620076 BB 4 | Motorola Solutions INC S N.....oocvrvere | 0011412020, | Call - 105.4802..oovovssvsvvscsvcssvnn | 3164406 | .. 3,000,000 | ....... 3,006,990 | .......... 3,002,202 N [— 3,001,633 [ oo | s (XK — (1,633) | ....257,843 | 05/15/2022.
64830H AA 2 |New Residential Mtg Ln Tr RMBS Ser 2019-......... .| 12/01/2020. | Paydown 60,432 (/) 1,087 | 02/25/2049.
64830W AD 3 |New Residential Mtg Ln Tr RMBS Ser 2019-......... .. [ 12/01/2020. | Paydown...........ccvvvvirrviirinscsiicnsiinans . - 89,079 71,024 (I 1,325 | 12/25/2058.
714264 AD 0 |Pemod Ricard SA SrNt... - | 11/06/2020. | Call  104.6980 . . 2,617,450 | ... 2,500,000 | ... 2,758,000 2,600,269 .(41,144) 2,559,125 |.... ) ) 263,002 | 01/15/2022.
74834L AP 5 |Quest Diagnostics Inc Co Gtd Nt. .. 1 01/15/2020. | Call ~ 100.1245.........coooververirmriririniins 2,002,490 | .......2,000,000 | ....... 2,212,520 2,002,505 (1,209)]. 2,001,295 . .......46,032 | 01/30/2020.
774341 AJ 0 |Rockwell Collins Sr Nt | 06/10/2020. | Tax Free Exchange.. I 7,994,787 | ...... 8,000,000 | ...... 7,976,960 | ... 7,985,344 1,442 N I 7,986,787 188,444 | 03/15/2024.
78400V AK 0 | S&P Global Inc SrNt  4.400% 02/15/26. | 0912/2020. | Call  119.8979 . 2,397,957 | ....... 2,000,000 | ...... 2,133,460 2,104,085 ~(11,310) o — 2,092,776 e | @2,7T6) | o (92,776) | .....492,557 | 02/15/2026.
90265E  AJ 9 |UDRInc SrNt 3.750% 07/01/24 - [12030/2020. | Call  A11.5300..ccoesvvvessvvessvvesssses | 1,672,950 | ....... 1,500,000 | ....... 1,595,130 | ......... 1,556,527 N 1,544,645 e (84685) | ...... (44,645) | .....257,169 | 07/01/2024.
907833 AJ 6 |Union Pacific RR ABS PTC Ser 2000-1 .| 01/10/2020. | Redemption ~ 100.0000.. 18,230 [ 1,008 | 01/10/2021.
907837 AA 8 |Union Pacific RR PTC Ser 2004-1 .| 01/02/2020. | Redemption ~ 100.0000.. 41,636 0 ... 1,125 | 07/02/2025.
90783X AA 9 |Union Pacific RR PTC Ser 2007-3...............ccoevenene .| 01/02/2020. | Redemption  100.0000.. 28721 0 887 | 01/02/2031.
90931C  AA 6 |United Air Lines LBASS EETC Ser 2019-1C......... .| 08/25/2020. | Redemption  100.0000.. 39131 | oo | o (1,216) [ oo 0 08/25/2031.
90931E  AA 2 |United Air Lines LBASS EETC Ser 2019-1C .| 08/25/2020. | Redemption  100.0000.....ccccocccvccerc | | ooope | ooops | opopg| 22,257 @) 0 02/25/2033.
90931V AA 4 |United Air Lines PTC Ser 2018-1A.. .| 09/01/2020. | Redemption  100.0000.. 24783 0 09/01/2031.
911308 AA 2 |United Parcel Service Deb. .| 04/01/2020. | Maturity . . 2,000,000 | ... 2,000,000 | ...... 1,913,370 | oo 1,998,021 | ooeeeeeeeerererers | crvvvrirens ECTC TN DR . . 0 04/01/2020.
913017 BR 9 |United Technologies Corp Sr Nt.. .. 103/29/2020. | Call ~ 100.2005..........ovveoemreeemrisecrienn | 1,002,005 | ...... 1,000,000 | .......... 995,010 999,828 184 | oo | oot B4 | i | e, 999,972 28 28 04/15/2020.
91324P  CM 2 | UnitedHealth Group Inc Sr Nt | 07/15/2020. | Maturity 1,000,000 | ....... 1,000,000 | ....... 1,003,150 | ..coeo... 1,000,360 (360) I — 1,000,000 0 07/15/2020.
931142 CU 5 |Wal-Mart Stores Inc Sr Nt o | 0710812020, | MBHUIIY...vesooesvsesssessssessssesssses | 1,500,000 | ....... 1,500,000 | ....... 1,498,620 | .......... 1,499,916 84 N 1,500,000 0 07/08/2020.
98389B AT 7 |Xcel Energy Inc SrNt 2.600% 03/15/22 -[12/01/2020. | Call - 102.8100......oesevveescvessvenssnens | 2,056,200 | ... 2,000,000 | ... 1,999,460 | oo 1,099,748 103 { oo Leerreernren 103 [ | e ,999,851 | oo | oo LV — 149 03/15/2022.
00908P AA 5 |Air Canada LBASS EETC Ser 2017-1AA .. |A|07/15/2020. | Redemption  100.0000.....cccccoevvmeceec | | oppeag | 25,600 | cooovenen. 25,600 <0 0 I OOOOORRSROON I 0 0 634 | 07/15/2031.
11042T AA 1 |British Airways PIc EETC.........ccoooveiveiinciiiiiniis 12/20/2020. | Redemption ~ 100.0000...........commemmvceeea | | 3EA34 | 35134 | oo 35,134 35,134 0 838 | 09/20/2031.
3899999. Total - Bonds - Industrial and MISCElANEOUS................cocvvuriviriiiinciiiens i | 52,080,750 | ..... 51,128,020 | ..... 51,867,891 | ......... 51,396,472 ) e | (94,374 |0 | 51,302,098 L (219111)] e (219,111) ] ..2,572,871 XXX
8399997. Total - Bonds - Part 4.............coooerivviiinnnniiisssiniiiinn, I 74,767,399 | ..... 73,814,669 | ..... 74,398,291 | ......... 74,063,859 ) o0 | (68,940) | o0 | 73,994917 | .0 [ (225,281) | ... (225,281)] ..3,350,926 XXX
8399998. Total - Bonds - Summary Item from Part 5 8,166,098 | ....... 8177414 | ...... 8,167,993 ) [ [ (1,896) [ v | v 8,166,098 | ...covovvvvnins e [ | s 193,023 XXX
8399999. Total = BONAS......oooovvvii s | ...82,933,497 | ..... 81,992,083 | ..... 82,566,284 | ......... 74,063,859 | ..o, [ (70,836) | ...oovvvvvvn0 | e (70,836) 0 | 82,161,015 | ..cccccccnnn. 0]...(225281)] ...... (225,281) | ..3,543,949 XXX
9999999. Total - Bonds, Preferred and COmMMON SIOCKS...........uuurerrrrrereesrinieens o ssssssssssssssssssssssssssssssssnnns | 82,933,497 XXX | 82,566,284 | ......... 74,063,859 | ....coovvoe.ee.n. 0 .. (K1) — (V] [C(OX:KL5)) p— 0 [ o 82,161,015 | ..ccoovrrvrrren. 0]..(225281)] ..... (225,281) | ..3,543,949 XXX
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Bonds - Industrial and Miscellaneous
02379D AA 8 |American Airlines Inc Secured Ser B........ .| 02/05/2020 | Robert W Baird & Co InC..........cccovvuunnec. 08/15/2020 | Redemption ~ 100.0000...........cccrvmrviees | corvrrerienns 30,035 30,908 30,035 30,035 ((74) ) IO I (873) (V18 I 901 | .o 552
American Homes 4 Rent LBASS Ser
02665U AA 3 |2014-SFR .| 08/21/2020 | Barclays Capital InC..........c.ccccoverinrinninas 12/01/2020 | Paydown 9,028 .9,754 9,028 9,028 0
247361 ZV 3 |Delta Airlines Inc PTC Ser 2020-AA......... .. | 03/04/2020 | Morgan Stanley & Co LLC.. 12/10/2020 | Redemption ~ 100.0000...........ccccoecvumres | covverererenne 14,948 14,948 14,948 14,948 0
247361 ZW 1 |Delta Airlines Inc PTC Ser 2020-A... 03/04/2020 | Morgan Stanley & Co LLC.. 12/10/2020 | Redemption ~ 100.0000.... 13,554 13,554 13,554 13,554 0
75513E BD 2 |Raytheon Tech Corp Sr Nt .. | 06/10/2020 | Tax Free Exchange 12/10/2020 | Tax Free Exchange. ..8,000,000 | ......... 7,986,787 | ......... 7,988,684 | ......... 7,988,684 0
84859M AA 5 | Spirit Air LBASS PTC Ser 2017-1 PTTB.. | .. | 02/10/2020 | Robert W Baird & Co Inc. 08/15/2020 | Redemption  100.0000.........ccccoeevrreenee | e 109,849 | ooiiiicin, 112,042 | ..o 109,849 ....109,849 0
3899999. Total - Bonds - Industrial and Miscellangous.................cccc.co..... 8,167,993 | .........8,166,098 .8,166,098 0 0 0 0]...193,023 |.... 63,071
8399998. Total - Bond 8,167,993 | ........ 8,166,098 8,166,098 0 0 0 0]...193,023 |.... 63,071
9999999. Total - Bonds, Preferred and COMMON SEOCKS..........c...iiiiiiiiiis it | i 8,167,993 | ....... 8,166,098 | ......... 8,166,098 0 0 0 0]...193,023 |.... 63,071
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Sch.D -Pt. 6 - Sn. 1
NONE

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE
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SCHEDULE E - PART 1 - CASH

1 3 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Bank of New York Mellon NEW YOrK, NY ..o ssssnsssssnnes | coseeees 40,304 | XXX
JP Morgan Chase NEW YOIK, NY ..ottt nnans | saenienns (987,636) | XXX
0199998. Deposits in.....3 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories XXX XXX 348,305 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 (599,027) | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (599,027) | XXX
0599999. Total Cash XXX XXX 0 0 (599,027) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January (1,231,469) | 4. April (570,105) | 7. July. (876,433) | 10. October. 1,714,092
2. February. (1,694,666) | 5. May. (815,523) | 8. August (339,004) | 11. November (1,346,396)
3. March (452,922) | 6. June (778,745) | 9. September. (526,674) | 12. December. (599,026)
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

8¢3

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Accrued Amount Received During Year
Other Cash Equivalents
I Nationwide Cash Management Co.............cccooeuvverirnrininne 12/31/2020................ 28.636.240 2564
8799999. Total - Other Cash Equivalents................. 28,636,240 | coovoorooeeeeeeeeeee [\l 2,564
8899999. Total - Cash Equivalents 28,636,240 | voocovoeeeeeereeeeseesen ()] 2,564
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 0 {1 0 1D s 0
1E 0
2A 0
3A 0
4A 0
5A 0
6 0




Annual Statement for the year 2020 of the HARLEYSVILLE LIFE INSURANCE COMPANY
SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1o AIBDAMAL. e AL | s | s
2. Alaska
3. ANZONA...... .
4. Arkansas..........cccoeeeeviieieenen AR [ L B.... | For protection of state's ph's.........cccoeveninrnineisnienissensniens 224,161 ....275,018
5. California...
6.  Colorado.... .
7. ConNECHCUL........cveveciererircrinns CT v
8. Delaware
9. District of Columbia . . .
10, FlONda. ..o FL |ttt [ oottt
11.  Georgia . | For protection of state's ph's 59,776 | ovoereerieeens 73,338
12.  Hawaii
13, 1daN0. ... D [ i [ e
14.  lllinois L
15.  Indiana IN|..
16. lowa A
17.  Kansas KS|..
18, Kentucky.......ccoevveeveereerereieieens KY]..
19, LouiSiana.......cccvvveverirernririnend LA | ooiiiiee | et
20.  Maine... ME|..
21. Maryland MD|.. .
22.  Massachusetts...........ccocveernrenes MA]|..... B.... | For protection of state's ph's..........cccooverininencnincrseeenees 149,441 | oo 183,345
23.  Michigan....
24, Minnesota..
25, MiSSISSIPPi....ccoervrvrernriernnneeee MS | i,
26.  Missouri.
27.  Montana....
28.  Nebraska.........ccccceververrivereren NE | i
29.
30.  New Hampshire. . | License requirement-hv. 50,579 | oo 51,782
31 NBW UETSEY .t NU | s | s
32.  New Mexico... . | Multiple 219,919 230,545 219,877 ....229,878
33.  New York
34.  North Carolina... . | License requirement-hv. 400,000 | oo 401,328
35.  North Dakota.
36. . | For protection of state's ph's 224,745 ....233,060
37.  Oklahoma..
38.  Oregon...
39.  Pennsylvania. . | For protection of all ph's 2,996,596 3,107,460
40.  Rhode Island
41.  South Carolina...
42.  South Dakota
43, Tennessee.......cocovmreirerninnne TN ..
44,  Texas TX] ..
45,
46.
47.  Virginia...
48.  Washington
49.  West Virginia..
50.  Wisconsin..
51.  Wyoming....
52.  American Samoa
53.  Guam.
54.  Puerto Rico
55.  US Virgin Islands.
56.  Northern Mariana Islands.. .
57, €anada......cccoovervenineene d CAN | s | s
58.  Aggregate Alien and Other. XXX XXX 0 0 0 0
59.  Total.irrirrirrerins XXX XXX 3,216,515 3,338,005 1,328,579 | .o 1,447,749
DETAILS OF WRITE-INS
BBOT. oot | frereineis | eeee e
5802.
5803.
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)........cc.cocveiiiiiiniians XXX XXX 0 0 0 0
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