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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Loyal American Life Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. gOVEIMMENES ....oiuimiiiiieieieiiiiiee sttt 3,675,885 |............ 1.011 |......... 3,675,886 |- [ 3,675,886 |............. 1.011
1.02 All OthEr GOVEIMMENLS ..........vvvvieceeeiiieieeeieeeeeee et e eeeeeeee [erereneneeeas 0.000 [eeeeeeeeeeeerinreieens frreeeirneiereenns [oerereeeeesenees e 0.000
1.03 U.S. states, territories and possessions, etc. guaranteed
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...t s 2,000,000 |............. 0.550 |......... 2,000,000 |......cceevrererenes |-erenenen 2,000,000 | 0.550
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAANEEEA ...ttt |es e [oeieieenas 0.000 [.eeeeeeeeeerreeeieins e [ oo 0.000
1.06 Industrial and MISCElIANEOUS ...........c.cooveeueueeeeeeeeeeeeeeeeeeeeeeeeeee e |eeeene 293,752,520 |............ 80.779 |...... 293,752,521 |- [ 293,752,521 |........... 80.779
1.07 HyDFid SECUMHES .....oveviiiiieieieieictee ettt [eeeeneneeas 0.000 [ foerereeieeeeererenes oo e 0.000
1.08 Parent, subsidiaries and affiliates ............ccoooeeoeeoeeoeeeeeee oo oo |eeeeeeeeiens 0.000 [oeeeeeeeeeeeeeeees oo oo | 0.000
1.09 SVO identified funds ...........ccociiiiiiiiiii
1.10 Unaffiliated bank loans . . .
1.11 Unaffiliated certificates of depOoSit ............cccvcveevreeiieieiereeeeeeeeieeeseeesee e oo 0.000 [ foerereeieeeeererenes oo e 0.000
1.12 Total [oNG-term DONAS ....c.cveeeerieieieeeeeeeee e e 299,428,405 |............ 82.340 |...... 299,428,407 |- [ 299,428,407 |........... 82.340
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............ccccoeeveveveveeererereeeeee e s 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
2.02 Parent, subsidiaries and affiliates ............ccceovrnrcnnnncinnneee o i 0.000 [eeeeeeeeerreeeieins e [ e 0.000
2.03 Total preferred STOCKS .........ccviieieeiieeeiereteeeeeeeee et es e [oeeeeeeienens 0.000 [eeeeeereeeeerenreieies frreeierneirreeens [ e 0.000
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ...............oco..foreeeeconnnis i 0.000 [eeeeeeeeeeeerenreieens frreeeerneirreeens [oerereeeeeeeeeees foeeeeieeeens 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ...........oovveeeeenen oo s 0.000 [..eeeeeeeeerreeeieins e [ e 0.000
3.03 Parent, subsidiaries and affiliates Publicly traded .................coeveveueeeeec oo s 0.000 [oeeeeeeeeeeeeeeees oo oo | 0.000
3.04 Parent, subsidiaries and affiliates Other ............cccocoevirnirnirnennesne o 57,255,977 |...coeenve 15.745 |........ 57,255,977 oo | 57,255,977 |........... 15.745
3.05 MULUAI FUNGS <....vveeeeiceccee e s s [oeeeeeeieiens 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
3.06 Unit iNVESIMENT IUSES .....evviiiciiciei e e [ 0.000 [.eeeveeererrreeiees e [ e 0.000
3.07 ClOSEA-ENA FUNAS .....covieieieiiieeeeeecec e e [ooeeeeeienens 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
3.08 Exchange traded fUNS ............coeueueeiiiininieieieeeeeeeieeeieeeee e e [ 0.000 [eeeeeeeeerreeeieins e [ e 0.000
3.09 Total COMMON STOCKS ....c.vvveeeieiiiiirereresieieieeeeee et s 57,255,977 |....ccoe 15.745 |........ 57,255,977 .o o 57,255,977 |........... 15.745
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeuieiieeiieiieiee sttt ettt seeeaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGages .........c.cccooviriiiiiieie e . .
4.04 Mezzanine real eState 08NS ..........c.cceurririereinceeneeseeersene e [ 0.000 [eeeeeeeeerreeeieins e [ e 0.000
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiicicee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ......c.cveueurmriiirieieieieieeeessieieieseeesese e [ 0.000 [ foerereeieeeeererenes oo e 0.000
5.02 Properties held for production of iNCOME ..............cceueveveeeeeeveeeecrereeeeeee e [ 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
5.03 Properties held fOr SAIE ............cocvcuieviuieiiieeieeeee ettt e [oerieeieens 0.000 [ foereeeeieeeeeerenes oo foeeeens 0.000
5.04 Total re@l EStALE .........ccoeeeeeeeeeececcecee e et [ 0.000 [eeeeeereeeeerenreieies frreeierneirreeens [ e 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......cccovrrieeeiininnnseeeeeeeeseseseseeee e (6,791,803)|............ (1.868)|........ (6,791,803)....ceveecrerieinis [rereene (6,791,803)|........... (1.868
6.02 Cash equivalents (Schedule E, Part 2) ..........ccccevvveeeiveveinieieeceereenisnens [ 13,687,219 |.............. 3.764 |....... 13,687,219 [ [ 13,687,219 |............. 3.764
6.03 Short-term investments (Schedule DA) ...........ccocooveveveveeceeeeeeeeieeeeeee e [ 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
6.04 Total cash, cash equivalents and short-term investments ................c.... [ 6,895,416 |............ 1.8%6 |......... 6,895,416 [ [ 6,895,416 |............. 1.896
7. CoNtract 08NS ...
8. Derivatives (Schedule DB) ..........cccoiiiiiiieieeeee s
9. Other invested assets (Schedule BA) ...t
10.  Receivables for SECUNties ............ccocciiiiiiiiiiiiiiiicccc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, LiNe 11) .....cooiiiiiiiiiiieeeeeeceeees
13. Total invested assets 363,650,949 100.000 363,650,951 363,650,951 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Loyal American Life Insurance Company

Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Loyal American Life Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEA ..........iiiitiiiiiitt ittt bbbt bbbt bbb b E b E e E e R b E £ E R bt e b e e bt e bt b e bt 2o mseeeessee e e e e e e e e eeeneeas
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........u ittt bbbt bbbt bbbt aR e e aeeresresreebesteeresaeeaeereenas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ...... ..ottt e b e e ae e et e eaeeaae oeabeeabeeabe et e et e aaesaaeeabeeas eeesseesseaseenaeeseeseeaeenae s
Capitalized deferred interest and other:

o B ] = S =T i TR o 10 o e R OO PRTRPNS

3.2 TOtals, Part 3, COIUMN 12 ...t b ettt bbbt bbb b se e b e o0 b e e b e b e e e h et e b b e s b e b e saebe 22048 SRS AR SR LA RS AL e b e R e e b e b e b e b et ebesebeseseae et
FaXeTe (U= o e =Tt oTU o | OO ORPRS
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13 ......cccooeevnvneeee.... A ...
5.2 Totals, Part 3, Column 9 .......c.ccccovciiiiiinnne,

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

Deduct amounts received 0N diSPOSalS, Part 3, GO mMN 16 .. e e teee et ttesatetasntntansseanstaansssaanssaaansseessteessseesaseeesnteeaseeesateeeasseeaasseesase Saeeeeneeeaaeeenaseeeaeeenaneeeas
Deduct amortization of premium @Nd AEPIECIALION ...........o ittt et e e st e e st e ea e e ea e e st e st e s e easeea e e eaeeea e e es e e es e e st e st e mseenbeeabeenseemeeanten Sheeerteesteesteasseaaeenaeenaeenes
Total foreign exchange change in book/adjusted carrying value:

Lo B ] = S =T i TR o 10 o e A PP PPPTPNS

9.2 TOtalS, Part 3, COIUMN T4 ..o bbbttt b et heh e b b e b b se e b e e b e e b e b e e b e e b bt e b e b e saebe 01 E SRS A RS AL A b e R L e b e b b e b e b e e b e b et eabesebese s ese et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ...t bbb b e b e b e bbb bt b b e b b e e b e e b et b e e eb e R e s E e R e e s e bbb e b e bbb b

0T e = R e Ty A o] [0 Ty e B O OO
Book/adjusted carrying value at end of current period (LINESs 1+2+3+4+5+6-7-8+9-10) .......cccuriiiiiiiriiitiiiii ettt bbb bbbttt sttt abe s Seeeeeeees e s ee e e e eeeeneeas
[DI=Te [0 @ o) e=T Mo o E=Te (g a 11 C=To IR= 10 o0 L OO

Statement value at end of current period (LINE 11 MINUS LINE 12) ..ottt bbbt b bbb bbb bt E bbb bt bt e bt bt e bt b Snsemseessene e e e e e e e e e e eaenees

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAI ............cccueueueeeeeeeceeteeeeeeeesceete et esesssaesesesesessssesesesesessssssesesesensssssssasesensssesesasasnsssstesassssnssansesans seessscacaeses 365,078,113
................. 28,372,798
...375,005

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

J oo (U= o) e TotoTU o | USROS

Unrealized valuation increase (decrease):
4.1. Part 1, Column 12
4.2. Part 2, SeCtion 1, COIUMN 15 ...ttt ettt

4.3. Part 2, SECHON 2, COIUMN 13 ... eee et ee e ee e e e e e e e e e e e e e s e e s aeenaen s aen s sesaemnannnennanen 20,543,961

4.4, Part 4, Column 11 ... 20,543,961
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ciuiueiiieieeceeteeeeeeeeceete et eess e et tetes s s eaetetesesesssseaesesesenssssaesesesensssssesesesensssssesasesessssssesasasansssntesesasnns febesessatscsetetananas 88,226
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoouiuiiiiuieieeieieeeeeeee ettt ettt s e e et et et e s es e et es s et esssessseeseseeeeaeeeeaen 57,598,436
DedUCt aMOTHZAtION OF PIEIMIUM ........vvceceeeeteeeeecceeeet et e saeteeete s s eaeaesetesesesssasseseses s ssssseses et s sssssssesesassssssesesesnssassssess s sssnsnsesasasssssses et s s nsnsseesesessssnanses <hesessateesesesannan 335,210

Total foreign exchange change in book/adjusted carrying value:

R ==V G TR 7o [¥T o o e T PPN

8.2. Part 2, SECHON 1, COIUMN T ... bbbt d bbbt b et eb e b e e s 288 sReReaE e b e b e b e bbb b

R T o=V G2 T=or oo 2 @70 (30 1o e I J PN

8.4, Part 4, COIUMN 15 ..ottt bt bbb bbb b e b e e b e bt e bR e b b e e E e b £ o4 b e e b e e b e e b e e b e a e LR EA RS EAEe R R R E R e bRt e s esbeseseseeesee et eas
Deduct current year’s other than temporary impairment recognized:

LT = T B R o] U T T T OO O T OTO OO POT SO PP PEROTEPPOPRPPPRRIOR

[ I oV G Y=o oo N TR @70 (3o 1o e I AN

9.3. Part 2, SECHON 2, COIUMN T4 ...t b et b et h e bbbt e e b e be s S80a8eReaE e b e b e b e s et e et et

L =T R 7o ¥ oo N O OO ORR
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........cooviiiiiiiiiiniiiniese s e 159,931
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-6-T+8-9+10) .......ccevevereeruereeeeeeeeeceetetesesesseaeaesesesesssaesesesssesssaesesssesessssssesesanas seesessescessens 356,684,388
(DTt [N Tet i (o)l gTeT g F=Te o Ty (=T o JR=T 40U

Statement value at end of current period (LiN@ 11 MINUS LINE 12) ........cccueioiieececeeteeeeeeeceete e eeeessaete e esessss et s s eseessasaesesesensssssesesasensssssesesssensssssesesssenns feesesesesennas 356,684,388
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Loyal American 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
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .........coovevvveviirnirneicne s 3,675,885 |.....coovine 3,241,473 | 3,675,584 | 3,677,000
Governments 2. Canada .....cccooeieeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 3,675,885 3,241,473 3,675,584 3,677,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 2,000,000 1,939,480 2,182,740 2,000,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals
Industrial and Miscellaneous, SVO 8. United States .....ccoeveeeeeeeeeeeeeeeeeeeen oo 276,556,902 |................ 249,360,685 |............... 276,159,197 |............... 276,014,000
Identified FUUS’S' Unaffilia}ted Bank 9. Canada ...oooiieee e 6,195,616 |...ccovrenene. 5,648,498 |......ccccoevne. 6,147,116 .o 6,300,000
Loans, Unaffiliated Certificates of 10._ Other Countries 11,000,003 9,627,556 10,940,260 11,494,610
Deposit and Hybrid Securities
(unaffiliated) 11.  Totals 293,752,521 264,636,739 293,246,573 293,808,610
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 299,428,406 269,817,692 299,104,897 299,485,610
PREFERRED STOCKS 14, United States .....oovvveeeieeeieieeeeeeeee e e [
Industrial and Miscellaneous 15, Canada ....cceeeiieeeieeeeeeee e [ [
(unaffiliated) 16.  Other Countries
17.  Totals
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks
COMMON STOCKS 20. United States
Industrial and Miscellaneous 21, Canada ........cccceeiiiieeee e
(unaffiliated), Mutual Funds, Unit 22 Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals
Parent, Subsidiaries and Affiliates 24. Totals 57,255,977 57,255,977 174,875,879
25. Total Common Stocks 57,255,977 57,255,977 174,875,879
26. Total Stocks 57,255,977 57,255,977 174,875,879
27. Total Bonds and Stocks 356,684,383 327,073,669 473,980,776
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Loyal American Life Insurance Company
SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

1. U.S. Governments
TANAIC T e
1.2NAIC 2 ..
T3NAIC 3 e
TANAIC A .o e [ e o [ e XK [ e e e [ e
TENAICS .o e [ e o [ e XK e [ i e e [ e

............... 2,759,824 eveeeneeend, 075,886 [ 1.2 |3,628,390 [ 1.3 3,675,886

TBNAIC B ..o
1.7 Totals 916,062 2,759,824 3,675,886 1.2 3,628,390 1.3 3,675,886
2. All Other Governments
2 NAIC T e et nees e ne [reere s [ seen [oeenree e feeiieaeeas XXX v oo e e e 1,007,667 |.oocvvvvvereree 0.3 oo e

2.2NAIC 2
2.3NAIC 3
24 NAIC4 ..
25NAICS ..
26 NAICG ..

2.7 Totals

GoIs

3. U.S. States, Territories and Possessions etc.,
Guaranteed

3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3NAIC 3 ..

3.4 NAIC 4

3.5 NAIC 5

3.6 NAIC 6

3.7 Totals

4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed
AANAIC T e
42NAIC 2 ..
A3NAIC 3 et
AANAIC A .o
45NAICS ..
ABNAIC B ..o

.............. 2,000,000 |- v oo XX frreeee 2,000,000 e 0.7 [0 2,000,000 oo 0.7 02,000,000 oo

4.7 Totals

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
5.1 NAIC 1
52NAIC2..
5.3NAIC3 ..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6

5.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Loyal American 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 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 .o 5,693,090 |.....cccee.n 29,059,187 |............. 35,238,155 | [ 1,264,337 |..ovveeo . XXX e [ 71,254,769 |..ooiiieeenn 288 o 67,039,235 | 2822 [ 47,865,514 |............. 23,389,255
6.2NAIC 2 .. ....12,433,429 |... ...96,958,827 |.... 110,610,080 . . 220,497,976 |.. .6 |.. .212,691,465 |.... . ... 183,320,225 |.. ..37,177,751
B.3NAIC 3 ..o 1,999,775 |oeeeeeeeeeernns o e e o D.9, 0. N RN 1,999,775 |coeiieene 0.7 [ 1,999,338 | 0.7 e 1,999,775
B.ANAIC 4 et e [ [ [ [ XXX vt [ [ [ o [ [
B.5NAIC S e o [ [ [ [ XXX vt [ [ [ o [ [
6.6 NAIC 6 XXX
6.7 Totals 20,126,294 126,018,014 145,848,235 495,640 1,264,337 XXX 293,752,520 98.1 281,730,038 97.7 233,185,514 60,567,006
7. Hybrid Securities
7.1 NAIC 1

7.2 NAIC 2
7.3 NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC 6 ..
7.7 Totals

8. Parent, Subsidiaries and Affiliates

BANAICT L
82NAIC 2 ..o,

8.3NAIC3 ..
8.4 NAIC4 ..
8.5NAICS ..

BB NAICE ...,

8.7 Totals

9. SVO Identified Funds
9.1 NAIC 1
9.2NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6
9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC5 ...
10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Loyal American 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

13.3NAIC 3 ...
13.4 NAIC 4 ...
13.5NAICS ...
13.6 NAIC6 ...

.1,999,338 |....

..... 1,999,338 |....

...1,999,338 |..

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e [(c) I 5,693,090 |............ 29,975,249 |............. 39,997,979 oo oo 1,264,337 oo o, 76,930,655 ..o 257 ot XX oo XXX e foee 53,541,400 |............ 23,389,255
12.2NAIC 2 ... ) 12,433,429 |... ...96,958,827 |.... 110,610,080 . .. 220,497,976 |.. ...183,320,225 |.. ..37,177,751
123 NAIC 3 e [(c) I 1,999,775 |oooeeeeeeeeeeeeeeee oo e [ [ e 1,999,775 o 0.7 o XX e e XK o 1,999,775
124 NAICH oo (D) e [ [ o sereeies [ e seene [eeerreereseeneeneeneenes [eeeseeneennesseeseeesieens foeeneeenns XX e e XXX e e
125 NAICS oo (D) e [ e [ [ e [(c) JNRSSTRURSRRRRRR RURSRIRIRIRRINI RUITIIND. o, o, CRUNUINIY IUVISITINRD 0.0 ORI RO RO
12.6 NAIC6 ... . (c)
12.7 TOtalS .o 20,126,294 |........... 126,934,076 |........... 150,608,059 |.................. 495,640 |.............. 1,264,337 oo (b) ....299,428,406 |..........c.ccceeee. 100.0 [t XK e XK [ 238,861,400 |............. 60,567,006
12.8 Line 12.7 as a % of Col. 7 6.7 42.4 50.3 0.2 0.4 100.0 79.8 20.2
13. Total Bonds Prior Year
13ANAIC T e 1,868,100 |............. 26,565,379 |............ 43,969,953 ..o e 1,271,860 [ oot XX e XXX e fee 73,675,292 |..oovvvn 25.5 |ooeeiens 53,811,633 |............ 19,863,659
132 NAIC 2 et 571,086 |............. 77,801,472 |.......... 130,390,482 |...............3,928,425 | e e XX e e XK [ 212,691,465 |......ccveeeeenn FER: T - 184,638,522 |............. 28,052,943

14.2NAIC 2 ...
14.3 NAIC 3 ...
14.4 NAIC 4 ...
14.5NAICS ...

... 11,401,571 [
...... 1,999,775 |...

...86,846,647 |....

..84,982,007

183,320,225 |.
...1,999,775 |..

.184,638,522 |....
..... 1,999,338 |....

137 TOtalS .o e 2,439,186 |........... 106,366,189 |........... 174,360,435 |............... 3,928,425 |............... 1,271,860 ... o D,9,0, SRR RPN XXX v (b) ....288,366,095 |........ccoucunvee 100.0 |.coenve. 240,449,493

13.8 Line 13.7 as a % of Col. 9 0.8 36.9 60.5 1.4 0.4 XXX XXX 100.0 XXX 83.4
14. Total Publicly Traded Bonds

T4 ANAIC T (e 3,694,492 |............ 23,694,608 |............. 26,152,305 ... e [ [erereenieees 53,541,400 |..ocovvrivreeee 17.9 | 53,811,633 | 187 [ 53,541,400

... 183,320,225 |..

15.2NAIC 2 ...

15.5NAICS ...
15.6 NAIC6 ...

153 NAIC 3 .o e
15.4NAICA ..o e

941,858 |...

..10,112,180 |....

............. 1,264,337

37,177,751 |.

T4B NAIC B ..o
14.7 TOtalS .o e 17,185,838 |........... 110,541,250 |........... 111,134,312 | e [ o 238,861,400 |....ccocveveeennne 79.8 | 240,449,493
14.8 Line 14.7asa % of COL 7 ...oovveueererereeforercccce T2 | 46.3 | BB.5 |oeeeeeeceeeeeeeeees e et oo [t 100.0 |........... D 00 SN RS XXX
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 5.7 36.9 37.1 79.8 XXX XXX XXX 79.8 XXX
15. Total Privately Placed Bonds
151 NAIC T e 1,998,598 |............. 6,280,646 |............. 13,845,674 ..o [ 1,264 337 e [ 23,389,255 ..o 7.8 | 19,863,659 |......ccveerriicenne 6.9 ........... D9, GOV R 23,389,255

... 37,177,751

15.7 Totals ..ccoeveveeiieeee,

15.9 Line 15.7 as a % of Line 12.7, Col. 7,

Section 12

15.8 Line 15.7asa % of Col. 7 .....cccccveveeveencd].

....................... 4.9
1.0

. 2,940,456 |...

5.5

13.2

(a) Includes $
(b) Includes $
(c) Includes $

current year, $

current year of bonds with Z designations and $

prior year of bonds with 5G| designations and $

................. 60,567,007 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

current year, $

(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.
........................... s NAIC3 $oiiiciiciicceeeee. 3 NAIC 4 $ i 5 NAIC S $iiiiiciiiccieeees. 5 NAIC 6 $ s

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

........................... ; NAIC2 $

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.
prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the



80I1S

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Loyal American Life Insurance Company
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

. U.S. Governments

1.01 Issuer Obligations .................
1.02 Residential Mortgage-|
1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...
1.05 Totals

.916,062 |..

2,759,824

.. 3,675,886 |.

1.2 |.

. 3,628,390 |.

1.3 [..

.3,675,886 |..

3,628,390

N

. All Other Governments

2.01 Issuer Obligations
2.02 Residential Mortgage-Backed Securities ..
2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...
2.05 Totals

..... 1,007,667

w

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

3.01 Issuer Obligations
3.02 Residential Mortgage-Backed Securities ............
3.03 Commercial Mortgage-Backed Securities ..........
3.04 Other Loan-Backed and Structured Securities ...
3.05 Totals

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

4.01 Issuer Obligations ..........ccceveeiienieiieniceeeeee,
4.02 Residential Mortgage-Backed Securities
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ...
4.05 Totals

. 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 Totals

6. Industrial and Miscellaneous
6.01 Issuer Obligations
6.02 Residential Mortgage-Backed Securities ............ oo o e e e [ XXX vivveea ferreeneeieieenienes o
6.03 Commercial Mortgage-Backed SeCUrities .......... |ooccovvieeiiieeiieiiiiiis foreeiiiiiiceeccccieiie feeeeeeeeeeeeeeeeies e eeeeeceieeiee Joeeeeeeeeee e oo DO G R R ST RS TRUPR RSO OPRURROPR RSP ROPPPROUR RURTROTRTRRO
6.04 Other Loan-Backed and Structured Securities ... 252,587 1,010,347 487,704 XXX 1,750,638 0.6 73,954 0.0 1,750,638
6.05 Totals 20, 126,29 126,018,014 145,848,236 495,640 1,264,337 XXX 293,752,521 98.1 281,730,038 97.7 233,185,514 60,567,007
7. Hybrid Securities

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

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations ...
8.02 Residential Mortgage-Backed Securities ..
8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired
8.07 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Loyal American 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
2 5 6 7 8

1 3 4 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUEd .........c.ccoooeevees oeriiiniiniiiis i oo e [eeevneeneeneeieeies o XXX eevveie [ e [ o [ [
10.02 Unaffiliated Bank Loans - Acquired XXX
10.03 Totals XXX
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX XXX XXX

12. Total Bonds Current Year
12.01 Issuer Obligations ...........cccceveereeniiieiiiieneenene
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
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit
12.09 Totals

... 1,264,337

...207,677,769

................ 1,264,337

12.10 Line 12.09 as a % of Col. 7 0.2 0.4 100.0 XXX XXX XXX
13. Total Bonds Prior Year
13.01 Issuer Obligations ...........ccceevvirinincencnninninines focecieeenn. 2,365,232 ..., 106,366,189 |............. 174,360,435 |................ 3,928,425 1,271,860 [ XXX i o

13.02 Residential Mortgage-Backed Securities ..........

13.03 Commercial Mortgage-Backed Securities ........ .
13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...
13.07 Unaffiliated Bank Loans .........

13.08 Unaffiliated Certificates of Deposi

B R, 2,439,186

13.09 Totals ..o [ 2,439,186 | 106,366,189 |............. 174,360,435 |................ 3,028,425 |................ 1,271,860 ..o [ D\9,0 TN RURR D,9,0, CHTTRTINY R 288,366,095

13.10 Line 13.09 as a % of Col. 9 0.8 36.9 60.5 1.4 0.4 XXX XXX 100.0
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccoeeircoineiincienceens oo 17,185,838 ...238,861,400 ...240,375,539

14.02 Residential Mortgage-Backed Securities
14.03 Commercial Mortgage-Backed Securities ........
14.04 Other Loan-Backed and Structured Securities .
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals ...coveeeiieieieeeeeeeees
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

Section 12

15. Total Privately Placed Bonds
15.01 Issuer Obligations
15.02 Residential Mortgage-Backed Securities ..........
15.03 Commercial Mortgage-Backed Securities ........

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ....ooeeeviiiiiciicicciecics
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12

................ 2,940,456

.............. 16,392,826
......................... 4.9 | 271
1.0 5.5

... 1,264,337
............. 2.1

0.4




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Loyal American Life Insurance Company

Schedule DA - Verification - Short-Term Investments

NONE

Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE

Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Loyal American Life Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

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

1. Book/adjusted carrying value, December 31 Of Prior YEar .............ccovoeueueveras |oeecererereecens 14,192,162 [ oo 2,849,267 |................. 11,342,895

2. Cost of cash equivalents aCQUIrEd .............ccoeueueveveccuceeeeeeeeeeceeeeeee e seseeaeas [ 259,270,573 |coveeereerieirierieniens e 15,029,722 |.......ue.... 244,240,851

FC I Yoot U= o] e 1Yo TH T O S OO KOO RO

4. Unrealized valuation inCrease (dECrEaSsE) .........cccueerieereeiiieiiiiiiriesiesieseens |oereesrieiinsin i iieins e nes oreeie s [reesreesreenre e

5. Total gain (I0SS) ON dISPOSAIS .......ceeueiriiieiiirieiieieierieiesiee sttt ssens [reesres s s ssrsssses [ooereessress s ssse s [soesreesinseseese et eesnens [oereeesrene e

6. Deduct consideration received on diSPOSAIS .............ccccevvviveuerereeieeeeieeieieieiens |oererenieneens 259,775,516 |...cvcvicriericnicriens oo 14,651,152 |.......c..... 245,124,364

7. Deduct amortization of PrEMIUM ..........cciiiiiiiiieiiccece e [eer s [ree e o [

8. Total foreign exchange change in book/adjusted carrying value .............ccco. foveoiiniiniiniiiiiiiins foviiiiiiiiens e e

9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeoeiiiiiiiiiiiiiiies e [ [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-

TH8-9) o [reee e 13,687,219 | o 3,227,837 | 10,459,382

11.  Deduct total nonadmitted amoOuNts ...........cccooiiiiiiiiiiiiiieeeeeeeeeeeeees [ o e [

12. Statement value at end of current period (Line 10 minus Line 11) 13,687,219 3,227,837 10,459,382

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Loyal American Life Insurance Company

Schedule A - Part 1 - Real Estate Owned

NONE

Schedule A - Part 2 - Real Estate Acquired and Additions Made

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

Schedule B - Part 1 - Mortgage Loans Owned

NONE

Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made

NONE

Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

Schedule BA - Part 1 - Other Long-Term Invested Assets Owned

NONE

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made

NONE

Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

EO1, EO2, EO3, E04, E05, EO6, EO7, E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Loyal American 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 10 11 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
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912820-CV-1 ..... US TREASLRY N/B L SD [ e | s LA e 2,760,457 |...85.4220 |.............. 2,355,081 |...ccvvnnnnnns 2,757,000 |...ccvvvnnnnns 2,759,824 |oueeviniiiinines [ (482) | e | 1125 1106 |FA cooees [ 10,539 |ovveeiiiinns 31,016 |....09/13/2021 ...|....08/31/2028 ...
91282C-EH-0 ..... US TREASURY N/B .. SD.. v |- TLAFE L.t .. 597,330 |...96.2030 |... . 600,000 |.. 597,924 oo o894 | e [l 2,625 2.781 (A0 ...... ....04/19/2022 ...|....04/15/2025 ...
912820-EU-1 ..... US TREASLRY N/B .| SD.. S LAFE L ...96.6090 |... . 310,000 |.. 308,137 v oo 380 | e | 2,875 3.131 (D ....... ...07/13/2022 ...|....06/15/2025 ...
91282C-EY-3 ..... US TREASURY N/B LSD | s . 1.LAFE .. ...96.8440 |....oooiiiieennn. 9,684 | 10,000 |eeenieeenninnnns 10,000 -veeeeeeennniinns fooreeeiniiiiiies e feeeiiiiii 222.3.000 ... 3.000 [ teevnnn Jernneieeennnnans L I ...07/27/2022 ...|....07/15/2025 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 3,675,584 | XXX 3,241,473 3,677,000 3,675,885 XXX XXX
0109999999. Total - U.S. Government Bonds 3,675,584 | XXX 3,241,473 3,677,000 3,675,885 XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds XXX XXX XXX
584002-0B-8 ..... |MECKLENBURG CNTY N C . |M | .|2 | 1.AFE ..|.. 2,182,740 |...96.9740 |... 1,939,480 |.... .2,000,000 |.. 2,000,000 ...08/31/2012 ... |....10/01/2030 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 2,182,740 | XXX 1,939,480 2,000,000 2,000,000 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 2,182,740 | XXX 1,939,480 2,000,000 2,000,000 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds XXX XXX XXX
00108W-AP-5 ..... AEP TEXAS INC .. A1 [ 2AFE L ...95.5820 |... .1,000,000 |.. 997,244 ....06/16/2022 ...|....05/15/2032 ...
00287Y-AY-5 ..... ABBVIE INC T [ 2.AFE ... ...94.8420 |... .1,500,000 |.. 1,489,472 ....01/11/2017 ...|....05/14/2026 ...
00287Y-AY-5 ..... ABBVIE INC 1. |- 2.AFE L ...94.8420 |... .1,500,000 |.. 1,492,234 ....01/11/2017 ...|....05/14/2026 ...
00510R-AD-5 ..... ACUITY BRANDS LIGHTING 1 .2.BFE .. .. 76.8670 |. .2,940,000 .2,944,986 |.. ....12/09/2020 .. 12/15/2030
00510R-AD-5 ..... ACUITY BRANDS LIGHTING . 1 .2.BFE .. .. 76.8670 |. .2,065,000 .2,018,192 |.. ....11/23/2021 .. 12/15/2030 ...
00751Y-AE-6 ..... ADVANCE AUTO PARTS SERIES Wl 1 .2.BFE .. 813,408 |...87.7360 |. . 850,000 .816,055 |.. ...04/19/2022 .. 04/15/2030 ...
00751Y-AG-1 ..... ADVANCE AUTO PARTS INC A1 [ 2B FE L .. 448,555 |...81.9630 |... . 500,000 |.. ....451,194 ....06/11/2022 ...|....03/15/2032 ...
00912X-BA-1 ..... AIR LEASE CORP e 2B FE L ,260,579 |...94.8250 |... .1,325,000 |.. ....1,302,713 ....04/17/2018 ...|....03/01/2025 ...
015271-AU-3 ..... ALEXANDRIA REAL ESTATE E .. A1 [ 2AFE L .. 899,397 |...97.0010 |... ... 900,000 |.. ...08/23/2020 ... |....12/15/2030 ...
01748T-AC-5 ..... ALLEGION US HOLDING CO e 2B FE L .. 299,994 ]...95.7130 |... ... 300,000 |.. ....06/07/2022 ...|....07/01/2032 ...
023135-BC-9 ..... AMAZON.COM INC SERIES WI .. A1 [ LEFE L .. 998,301 |...94.2280 |... .1,000,000 |.. . ....06/06/2018 ...|....08/22/2027 ...
025816-CC-1 ..... AMERICAN EXPRESS CO ... N2 e | LFFE L .. 998,860 |...98.2960 |... .1,000,000 |.. ....999,693 ...02/19/2019 ...|....02/22/2024 ...
025816-CF-4 ..... AMERICAN EXPRESS CO ... 2 e | LFFE L .. 498,660 |...94.3080 |... ... 500,000 |.. ....499,304 ....06/15/2019 ...|....05/20/2026 ...
03040W-AU-9 ..... AMERICAN WATER CAPITAL C .. N A |- 2.AFE ... ...90.9020 |... .1,700,000 |.. .... 1,697,437 ....05/06/2019 ...|....06/01/2029 ...
03040W-AU-9 ..... AMERICAN WATER CAPITAL C 1 L2.AFE .. ...90.9020 |. .1,700,000 . 1,697,437 |.. ....06/06/2019 ..
03073E-AR-6 ..... AMER I SOURCEBERGEN CORP .. 1 L2.AFE .. ...84.7070 |. . 500,000 .528,989 |.. ....09/10/2020 ..
03073E-AR-6 ..... AMER | SOURCEBERGEN CORP .. 1 L2.AFE .. ...84.7070 |. .528,989 |.. ....09/10/2020 .. .
03073E-AT-2 ..... AMER I SOURCEBERGEN CORP .. e [ 2.AFE L ...82.6760 |... . . ....948,316 ...08/25/2021 ...|....03/15/2031 ...
03115A-AA-1 ... AMFAM HOLDINGS INC SERIES 144A ... A1 [ 2.0 FE L L. 77.7930 |... .1,500,000 |.. .... 1,490,070 ....03/22/2021 ...|....03/11/2031 ...
03115A-AA-1 ... AMFAM HOLDINGS INC SERIES 144A ... 1 e [ 2.CFE Ll L. 77.7930 |... .1,000,000 |.. ....1,012,973 ....11/22/2021 ...|....03/11/2031 ...
031162-BY-5 ..... AMGEN INC .... A1 [ 2AFE L ...96.1090 |... .1,000,000 |.. ....06/07/2015 ...|....05/01/2025 ...
031162-CiI-8 ..... AMGEN INC .... e [ 2.AFE L ...81.2780 |... .1,400,000 |.. ....09/25/2020 ...|....02/25/2031 ...
03522A-AG-5 ..... ANHEUSER-BUSCH CO/INBEV ... A1 [ 2AFE L ...96.2300 |... .1,000,000 |.. . ....05/10/2019 ...|....02/01/2026 ...
035240-AL-4 ..... ANHEUSER-BUSCH INBEV WOR .. e [ 2.AFE L ...95.3150 |... 476,573 |.... ... 500,000 |.. ....497,715 ...03/20/2018 ...|....04/13/2028 ...
03765H-AF-8 ..... APOLLO MANAGEMENT HOLDIN SERIES 144A . B L .. 1.G FE ..|... ...81.3560 |... 813,563 |.... .1,000,000 |.. ....1,020,983 ....09/21/2021 ...|....06/05/2030 ...
037833-CR-9 . APPLE INC ..eeeeeieees 1 .1.BFE .. ...95.2130 |. ..952,125 |. .1,000,000 .1,000,000 |.. ....05/04/2017 .. 05/11/2027
040555-CZ-5 . ARIZONA PUBLIC SERVICE .. 1 .1.GFE .. ...82.9460 |. ..414,731 | . 500,000 .530,116 |.. ....00/24/2020 .. 08/15/2029
04316J-AA-7 ..... ARTHUR J GALLAGHER & CO ... 1 .2.BFE .. ...78.5780 |. .1,000,000 .996,108 |.. ....11/02/2021 .. 11/09/2031
04685A-2V-2 ..... ATHENE GLOBAL FUNDING SERIES 144A .| 1.EFE .. ...84.2340 |. ..550,000 .550,313 |.. ....03/22/2021 .. 03/24/2028 ...
04685A-3E-9 ..... ATHENE GLOBAL FUNDING SERIES 144A v |- TLEFE .. ...76.4230 |. . . 600,000 600,000 |.. ...09/29/2021 .. 10/04/2031 ...
053332-BA-9 ... AUTOZONE INC |- 2.BFE ... s ... 77.4100 |... . 700,000 |.. ...691,446 ....09/25/2020 ...|....01/15/2031 ...
053511-AA-1 ..... AVANGRID INC ...iiievvenneeeennnnneneeennninnneeeenmmnnees foeaMee [ [Tl L 2BFE |t 499,895 )...95.7850 |.................478,925 [..............l 500,000 J.eeeevnunnaaaeees 499,964 ...01/03/2018 ...|....12/01/2024 ...
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05351W-AB-9 ..... AVANGRID INC ..eeviiiiiiieeiiiin e eeeviieee oo ven | s T L 2BFE | 898,722 |...90.5730 |.................815,155 |.....cccoeiiins 900,000 |.eevvvvunnirnnnns 899,116 [coovveieiiiiiinns fovvvvnnenn 116 e [ e 3.800 |...... 3.817 ....05/14/2019 ...|....06/01/2029 ...
053510-AB-9 ..... AVANGRID INC e 2B FE L .. 499,290 |...90.5730 |... ... 500,000 |.. 899,509 oo e 85 e e s 3.800 |...... 3.817 ....05/14/2019 ...|....06/01/2029 ...
05531F-BB-8 ..... TRUIST FINANCIAL CORP SERIES DMTN .. 2 e TG FE L ...96.4000 |... .1,000,000 |.. 987,395 | e 8575 | e e 2.850 |...... 3.570 ....03/21/2018 ...|....10/26/2024 ...
05531F-BH-5 ..... TRUIST FINANCIAL CORP SERIES MTN N2 e [ 1GFE L ...96.0500 |... .1,000,000 |.. 999,712 | e 189 | e s 2.500 |...... 2.518 ....07/23/2019 ...|....08/01/2024 ...
05565E-AY-1 ..... BMW US CAPITAL LLC SERIES 144A ... A1 [ LR FE L ...94.4730 |... ... 600,000 |.. 599,688 |oeviiiiiiiiiins e 88 e e e 3.750 |...... 3.760 ....04/05/2018 ...|....04/12/2028 ...
05565E-BL-8 ..... BMW US CAPITAL LLC SERIES 144A e | LFFE L ...94.9310 |... 474,656 |.... . 500,000 |.. e BT1B3E s foe (90388) | [ s 4.150 |...... 1.965 ...02/16/2021 ...|....04/09/2030 ...
06406R-AG-2 ..... BANK OF NY MELLON CORP SERIES MTN .. .. 1.F FE ..|... ...99.5320 |... 696,721 |.... . 700,000 |.. 899,897 i [ 138 L [ 3.500 |...... 3.524 ....04/23/2018 ...|....04/28/2023 ...
06406R-AH-0 ..... BANK OF NY MELLON CORP SERIES MTN .. B .. 1.F FE ..|... ...95.9230 |... ... 600,000 |.. 599,201 |evvveeeeeeennies foeeeieeee it 128 e e s 3.850 |...... 3.877 ....04/23/2018 ...|....04/28/2028 ...
075887-CJ-6 ..... BECTON DICKINSON AND CO ... 1 .2.BFE .. ...85.8690 |. .. 1,288,032 |. .1,500,000 1,574,989 |.. .2.823 |......2.066 ....02/22/2021 .. 05/20/2030
081437-AS-4 ..... AMCOR FLEXIBLES NORTH AM .. 1 .2.BFE .. ...92.6830 |. ..926,833 |. .1,000,000 999,243 |.. .3.100 |......3.225 ....04/21/2020 .. 09/15/2026
081437-AS-4 ..... AMCOR FLEXIBLES NORTH AM .. 1 .2.BFE .. ...92.6830 |. ..926,833 |. .1,000,000 .992,013 |.. .3.100 |......3.225 ....04/21/2020 .. 09/15/2026 ...
081437-AT-2 ..... AMCOR FLEXIBLES NORTH AM .. e 2B FE L . ...81.3680 |... ... 500,000 |.. 0500,000 |eeeeneeeeeennin feeeeeeeiis e e e 2.630 |...... 2.340 ...06/12/2020 ...|....06/19/2030 ...
081437-AT-2 ..... AMCOR FLEXIBLES NORTH AM .. A1 [ 2B FE L .. 523,435 |...81.3680 |... . 500,000 |.. LG518,991 s e (20418) | e e 2.630 |...... 2.340 ....02/18/2021 ...|....06/19/2030 ...
084659-AM-3 ..... BERKSHIRE HATHAWAY ENERG .. e [ G FE L .. 498,183 ]...92.3310 |... . 500,000 |.. 898,948 e o176 e e s 3.250 |...... 3.293 ....05/02/2018 ...|....04/15/2028 ...
084659-AT-8 ..... BERKSHIRE HATHAWAY ENERG SERIES Wl ... A1 [ TG FE L 1,048,861 |...98.4830 |... .1,050,000 |.. 049,314 | o 299 [ i e 4.050 |...... 4.078 ...03/03/2021 ...|....04/15/2025 ...
090572-A0-1 ..... BIO-RAD LABS e 2B FE L ...85.7710 |... ..325,000 |.. 305,818 [.oeeeeeeiiiiieee eeeeenneees 1,150 [ e e 3.700 |...... 4.489 ....04/20/2022 ...|....03/15/2032 ...
09062X-AH-6 ..... BIOGEN INC ... A1 [ 2AFE L ...81.4740 |... . 500,000 |.. 512,851 | e (1,629) L e e 2.250 |...... 1.873 ....08/28/2020 ...|....05/01/2030 ...
09062X-AH-6 ..... BIOGEN INC ... e [ 2.AFE L ...81.4740 |... 407,368 |.... . 500,000 |.. 512,451 s [ (1,829) | e s 2.250 |...... 1.873 ...08/28/2020 ...|....05/01/2030 ...
092113-AL-3 ..... BLACK HILLS CORP A1 [ 2AFE L ...95.6560 |... 956,557 |.... .1,000,000 |.. 998,937 |oevveniiiiiiiins foeiiiinnn 319 | e e 3.950 |...... 3.987 ....01/08/2016 ...|....01/15/2026 ...
100743-AL-7 ..... BOSTON GAS COMPANY SERIES 144A 1 L2.AFE .. ...85.3260 |. 1,173,234 |. . 1,375,000 . 1,464,856 |.. .3.001 |...... 1.901 ....02/19/2021 .. 08/01/2029
10112R-BA-1 ... BOSTON PROPERTIES LP . 1 L2.AFE .. ...92.8340 |. 417,754 ). ..450,000 448,944 |.. .4.500 |......4.545 ....11/13/2018 .. 12/01/2028
101137-AS-6 ..... BOSTON SCIENTIFIC CORP 1 L2.AFE .. ...95.9020 |. ..1,198,779 |. . 1,250,000 1,258,674 |.. .4.000 |......3.842 ....05/10/2019 .. 03/01/2028
101137-AX-5 ..... BOSTON SCIENTIFIC CORP .. 1 L2.AFE .. ...92.7200 |. . ..925,000 .922,905 |.. .4.000 |......4.041 ....02/21/2019 .. 03/01/2029 ...
101137-BA-4 ..... BOSTON SCIENTIFIC CORP .. N L2.AFE .. ...85.4190 |. . . 500,000 529,771 |.. .2.650 |......1.762 ...09/03/2020 .. 06/01/2030 ...
101137-BA-4 ..... BOSTON SCIENTIFIC CORP .. A1 [ 2AFE L .. 215,442 |...85.4190 |... . 200,000 |.. 211,908 | e (1,546) | e e 2.650 |...... 1.762 ....09/03/2020 ...|....06/01/2030 ...
110122-A0-8 ..... BRISTOL- MYERS SQUIBB CO e | LFFE L .. 989,130 |...98.5950 |... .1,000,000 |.. 998,919 | e 1,228 | e e 3.250 |...... 3.379 ....10/24/2013 ...|....11/01/2023 ...
110122-CP-1 ..... BRISTOL-MYERS SQUIBB CO SERIES Wl .. A1 [ LR FE L .. 496,307 |...92.6140 |... ... 500,000 |.. 897,196 | o872 L e e 3.400 |...... 3.49% ....07/15/2020 ...|....07/26/2029 ...
110122-CP-1 ..... BRISTOL-MYERS SQUIBB CO SERIES Wl .. e | LFFE L ...92.6140 |... ... 500,000 |.. 97196 | o872 | e s 3.400 |...... 3.4% ....07/15/2020 ...|....07/26/2029 ...
11133T-AC-7 ..... BROADRIDGE FINANCIAL SOLUTIONS A1 [ 2AFE L ...93.7380 |... .1,000,000 |.. 998,401 | o 423 e e e 3.400 |...... 3.449 ....06/21/2016 ...|....06/27/2026 ...
115236-AC-5 ..... BROWN & BROWN INC 1 e [ 2.CFE Ll ...76.2440 |... .1,500,000 |.. ,468,412 o e BBTT s e e 2.375 |...... 2.462 ...08/23/2021 ...|....03/15/2031 ...
115236-AC-5 . BROWN & BROWN INC 1 .2.CFE .. ...76.2440 |. 751,19 |.. (1,859) | .2.375 |......2.462 ...02/10/2021 .. 03/15/2031 ...
117043-AU-3 ..... BRUNSIICK CORP ... 1 .2.BFE .. ...83.8200 |. .258,935 |.. . 1,634 |. .4.400 |......6.306 ....06/14/2022 .. 09/15/2032
118230-AK-7 ..... BUCKEYE PARTNERS LP 1 .3.BFE .. ...98.5000 |. 1,999,775 |.. 4.150 |......4.173 ....06/03/2013 .. 07/01/2023
120568-AX-8 ..... BUNGE LTD FINANCE CORP 1 .2.BFE .. ...93.3070 |. 01,296,182 |.. .3.250 |......3.336 ....12/10/2019 .. 08/15/2026
124857-AR-4 ..... PARAMOUNT GLOBAL ... 1 .2.BFE .. ...89.5420 |. .975,070 |.. .2.900 |......3.568 ....04/28/2017 .. 01/15/2027 ...
12505B-AE-0 ..... CBRE SERVICES INC .. e [ 2.AFE L 1,397,007 |...78.7940 |... 01,704 e foeeeeini2,694 | e e 2.500 |...... 2.741 ...08/23/2021 ...|....04/01/2031 ...
12527G-AH-6 ..... CF INDUSTRIES INC SERIES 144A .... A1 [ 2B FE L .. 246,208 |...96.7240 |... AT 9T s e 888 | e 4.500 |...... 4.728 ....11/01/2018 ...|....12/01/2026 ...
125896-BS-8 ..... CMS ENERGY CORP e 2B FE L ...92.5480 |... 100990,487 e feeeee e 1,850 | e s 3.450 |...... 3.675 ....03/10/2017 ...|....08/15/2027 ...
126117-A8-9 ... CNA FINANCIAL CORP .... A1 [ 2B FE L ...98.2250 |... ,000,380 [.oveeeviiiiiiinn Jovvneieeeen (318) [ e e 3.950 |...... 3.916 ....12/22/2015 ...|....05/15/2024 ...
126117-AU4 ... CNA FINANCIAL CORP .... e 2B FE L ...92.9300 |... . .. 998,829 |.eeveieieeeiiies feeeeiie 228 | e s 3.450 |...... 3.477 ....08/07/2017 ...|....08/15/2027 ...
126117-AN-0 ... CNA FINANCIAL CORP .... A1 [ 2B FE L .. 78.6170 |... . 500,000 |.. 899,012 | e T8 e e 2.050 |...... 2.083 ....08/11/2020 ...|....08/15/2030 ...
126117-AN-0 ..... CNA FINANCIAL CORP .... 1o |- 2B FE ... .. 78.6170 |... 707,553 |.... . 900,000 |.. 897,767 e e e 267 e e e 2.050 |...... 2.083 ...02/19/2021 ...|....08/15/2030 ...
12636Y-AA-0 ..... CRH AMERICA FINANCE INC SERIES 144A .. T [ 2AFE L. ...92.4820 |... 924,822 |.... .1,000,000 |.. 996,483 |oevveiiiiiiiins foeriiinnn 729 | e e 3.400 |...... 3.487 ....06/02/2017 ...|....05/09/2027 ...
127055-AK-7 ... CABOT CORP ... . 1 .2.BFE .. ...93.0100 |. ..930,104 |. .1,000,000 .1,000,478 |.. .3.400 |......3.385 ...09/15/2016 .. 09/15/2026 ...
127055-AM-3 ..... CABOT CORP ..vvvvivvrennnniirirnnnnienrennnnnnnnennnnnnnensfonbls 1.. ... 2.BFE ... ...92.1740 |... 276,523 |.... . 300,000 |. 298,076 v feeeniinnnn 88 | e s 5.000 |...... 5.086 ...06/07/2022 ...|....06/30/2032 ...
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134420-BJ-7 ..... CAMPBELL SOUP 0 ...vvvvivvvvvnnnirnieninieeecinnnnneeees oo ven | s T 2B FE | 2,944,088 |...83.7500 |.............. 2,345,008 |.......ounnnns 2,800,000 |.eeevennnnns 2,913,719 |oeeeeiiiiininnes foreeeenn (14,990) v oo e 2.375 |...... 1.761 ....12/11/2020 ...|....04/24/2030 ...
14040H-BN-4 ..... CAPITAL ONE FINANCIAL CO .. N2 e [ 2.AFE L .. 984,600 |...94.8600 |... 1,000,000 |-eeveniieeennnnnn992,684 [ e 1,567 [ e et 3.750 |...... 3.940 ....05/09/2017 ...|....08/09/2027 ...
14040H-BZ-7 ..... CAPITAL ONE FINANCIAL CO .. 2 e [ 2AFE L 1,899,886 |...98.1480 |... 1,900,000 |.vevenienennnn 1,899,863 [oiivvniniiiiins v 17 [ s s 4.250 |...... 4.251 ....04/26/2018 ...|....04/30/2025 ...
14149Y-AY-4 ... CARDINAL HEALTH INC e 2B FE L 1,977,660 |...99.6730 |... .2,000,000 |-eeeenieeennnn 1,999,324 [ 2,530 [ e [t 3.200 |...... 3.334 ....05/24/2013 ...|....03/15/2023 ...
141781-BIi-3 ..... CARGILL INC SERIES 144A ... A1 [ LR FE L .. 993,390 |...91.9540 |... 1,000,000 |.evvennireennnnnn993,832 [ooiiiiiiiiiiis o 442 [ e e 4.000 |...... 4.079 ....04/19/2022 ...|....06/22/2032 ...
142339-AG-5 ..... CARLISLE COS INC ... e 2B FE L .. 499,465 |...96.1140 |... . 500,000 |.. 899,833 | e T8 e e e 3.500 |...... 3.517 . 11713/2017 ... 12/01/2024 ...
142339-AH-3 ..... CARLISLE COS INC ... A1 [ 2B FE L .. 498,005 |...93.1300 |... . 500,000 |.. 498,921 s e 198 L e e 3.750 |...... 3.704 ....11/13/2017 ...|....12/01/2027 ...
142339-AH-3 ..... CARLISLE COS INC N L .. 2.BFE ..|... .. 505,655 |...93.1300 |... . 500,000 |.. 1 0502,987 e et (BTT) e e s 3.750 |...... 3.704 ....01/02/2018 ...|....12/01/2027 ...
15189T-AX-5 ..... | CENTERPOINT ENERGY INC 1 .2.BFE .. 499,985 |...85.7010 |. . 500,000 .499,987 |.. .2.950 |......2.950 ....01/06/2020 .. 03/01/2030
166754-AS-0 ..... CHEVRON PHILLIPS CHEM CO SERIES 144A . 1 . 1.GFE .. 497,955 |...93.3900 |. . 500,000 498,797 |.. .3.700 |......3.749 ....02/27/2018 .. 06/01/2028
171239-AG-1 ..... CHUBB INA HOLDINGS INC .. 1 1FFE .. ,484,667 |...77.1490 |. .1,500,000 ,487,939 |.. .1.375 |......1.486 ....00/25/2020 .. 09/15/2030 ...
171340-AN-2 ... CHURCH & DWIGHT CO INC .. e [ 2.AFE L .. 979,790 |...92.9560 |... .1,000,000 |.. 989,537 |-vveeeeeeeenniins foeeeeeen 2,072 | e s 3.150 |...... 3.398 ...12/20/2017 ...|....08/01/2027 ...
171340-AN-2 ... CHURCH & DWIGHT CO INC .. A1 [ 2AFE L ...92.9560 |... ,000,000 .. 989,537 v o 2,072 | e e 3.150 |...... 3.398 ....12/20/2017 ...|....08/01/2027 ...
172520-AN-0 ..... CINTAS CORPORATION NO 2 . e [ G FE L ...96.3060 |... ... 500,000 |.. 895,652 oo o918 e e s 3.700 |...... 3.923 ....04/23/2018 ...|....04/01/2027 ...
17275R-BL-5 ..... CISCO SYSTEMS INC A1 [ 1D FE L ...93.1590 |... .1,000,000 |.. 000999,628 |oeveiiiiiiiiins e 90 e e e 2.500 |...... 2.510 ....09/13/2016 ...|....09/20/2026 ...
174610-AT-2 ..... CITIZENS FINANCIAL GROUP .. e [ 2.AFE L .. 86.8710 |... ... 500,000 |.. 582,89 e feeeeeee e (5,597) e e e 3.250 |...... 1.947 ....09/09/2020 ...|....04/30/2030 ...
174610-AT-2 ..... CITIZENS FINANCIAL GROUP A1 [ 2AFE L .. 86.8710 |... . 500,000 |.. 542,89 e foee et (8,597) | e e 3.250 |...... 1.947 ....09/09/2020 ...|....04/30/2030 ...
174610-AN-5 ... CITIZENS FINANCIAL GROUP 2 e [ 2B FE L ... 74.4710 |... 372,355 |.... . 500,000 |.. 1 00500,664 oo e (BT) e e s 2.638 |...... 2.622 ...06/23/2021 ...|....09/30/2032 ...
191098-AK-8 ..... COCA COLA BOTTLING CONSOL . B L .. 2.AFE ..|... ...96.7790 |... 967,785 |.... .1,000,000 |.. 20999,889 | e 6 e e e 3.800 |...... 3.803 ....11/20/2015 ...|....11/25/2025 ...
191216-CR-9 ..... COCA-COLA CO/THE ............ 1 1EFE .. ...96.0250 |. ..480,126 |. . 500,000 499,922 |.. .3.375 |......3.378 ....03/20/2020 .. 03/25/2027
198280-AF-6 ..... COLUMBIA PIPELINE GROUP SERIES W1 1 .1.GFE .. ...98.5140 |. ..985,142 |. .1,000,000 988,710 |.. .4.500 |......5.000 ....06/12/2016 .. 06/01/2025
20030N-CH-2 ... COMCAST CORP ... 1 . 1.GFE .. ...93.9270 |. ..939,271 |. .1,000,000 997,943 |.. .3.550 |......3.592 ....02/01/2018 .. 05/01/2028
209111-GA-5 ..... CONS EDISON CO OF NY INC 1 .1.GFE .. ...81.6390 |[. ..849,048 |. . 1,040,000 1,037,780 |.. .2.400 |......2.428 ....06/03/2021 .. 06/15/2031 ...
224044-CL-9 ..... [COX COMMUNICATIONS INC SERIES 144A . N .2.BFE .. ...75.8870 |. ..1,138,298 |. .1,500,000 ,491,956 |.. .1.800 |......1.860 ...09/25/2020 .. 10/01/2030 ...
224044-CL-9 ..... COX COMMUNICATIONS INC SERIES 144A . B L .. 2.BFE ..|... ...75.8870 |... ... 800,000 |.. 798,034 [oovieiiiiiiiinines foevrinenennn 283 [ o e 1.800 |...... 1.860 ....09/10/2020 ...|....10/01/2030 ...
233851-Dii-1 ..... DAIMLER FINANCE NA LLC SERIES 144A ......covveuiereene foun e N L 1.G FE . ...87.7540 |... . 500,000 |.. eB37,881 e [ (5,298) e [ e 3.100 |...... 1.884 ...02/11/2021 ...|....08/15/2029 ...
24422E-WH-8 ... JOHN DEERE CAPITAL CORP e [ LFFE L ...93.5760 |... . 500,000 |.. 98,817 s e AT L e e 3.900 |...... 3.930 ....06/01/2022 ...|....06/07/2032 ...
254687-CZ-7 ..... WALT DISNEY COMPANY/THE SERIES Wl e [ 2.AFE L ...98.1170 |... .1,000,000 |.. ,007,832 |eeeeeeeeeniieee foreeeeenen (5,294) | oo e 3.700 |...... 3.134 ....11/22/2019 ...|....09/15/2024 ...
25470D-BF-5 ..... DISCOVERY COMMUNICATIONS A1 [ 2.0 FE L ...86.5080 |... o 700,000 |evvveniiiennnnnnn899,154 [ e 110 [ e e 4125 |...... 4.146 ....06/16/2019 ...|....05/15/2029 ...
256677-AE-5 ..... DOLLAR GEN CORP NEW N L .. 2.BFE ..|... ...95.1580 |... .1,000,000 |.. .... 1,006,429 v e (1,447) | 3.875 |...... 3.702 ...05/02/2017 ...|....04/15/2027 ...
256746-AH-1 ..... DOLLAR TREE INC ..... 1 .2.BFE .. ...95.8660 |. . 500,000 ....503,669 |.. (632) |. .4.200 |......4.040 ....06/07/2019 .. 05/15/2028 ...
26078J-AD-2 ..... DUPONT DE NEMOURS INC 1 L2.AFE .. ...98.6800 |. . 1,375,000 1,375,000 |.. 4.725 |......4.725 ....11/14/2018 .. 11/15/2028
26138E-AS-8 ..... KEURIG DR PEPPER INC . 1 .2.BFE .. ...96.2220 |. .1,000,000 .998,047 |.. . ......3.471 ....10/29/2015 .. 11/15/2025
26442C-AX-2 . DUKE ENERGY CAROLINAS 1 1.F FE .. ...94.9290 |. . 300,000 .299,289 |.. .3.950 |......3.995 ....11/05/2018 .. 11/15/2028
266233-AH-8 ..... [DUQUESNE LIGHT HOLDINGS SERIES 144A 1 .2.CFE .. ...79.1510 |. . 500,000 500,000 |.. .2.5%2 |......2.5%2 ....09/17/2020 .. 10/01/2030 ...
26969P-AB-4 ..... EAGLE MATERIALS e 2B FE L 1,207,430 |...78.3970 |... .1,200,000 |.. e 1,206,503 |.eeeeeeiiiieee feeeeeeiee e (702) feeceeieees o e 2.500 |...... 2.421 ...08/30/2021 ...|....07/01/2031 ...
278062-AG-9 ..... EATON CORP ... A1 [ 2AFE L .. 1,000,000 |...93.3380 |... .1,000,000 |.. e 1,000,000 [oenniiiiiiiinines v e forin e 3.103 |...... 3.103 ....09/06/2017 ...|....09/15/2027 ...
278062-AG-9 ..... EATON CORP ... e [ 2.AFE L .. 1,000,000 |...93.3380 |... .1,000,000 |.. e 1,000,000 [.eeneeeenniiieee fereeeriiieeeeenee e e e 3.108 |...... 3.103 ....09/06/2017 ...|....09/15/2027 ...
278265-AD-5 ... EATON VANCE CORP A1 [ TG FE L ..995,200 |...99.2990 |... .1,000,000 |.. 999,713 | o882 L e 3.625 |...... 3.683 ....06/14/2013 ...|....06/15/2023 ...
29364D-AV-2 ... ENTERGY ARKANSAS LLC . e | LFFE L ...94.0400 |... ... 500,000 |.. e B31,901 | [ (5,885) | [ e 4.000 |...... 2.670 ....03/13/2020 ...|....06/01/2028 ...
20364N-AU-2 ... ENTERGY MISSISSIPPI INC ... A1 [ LR FE L ...91.3180 |... 1,000,000 |.eeveniireennnnn998,181 [ i 332 [ e e 3.250 |...... 3.290 ....11/09/2017 ...|....12/01/2027 ...
29379V-BL-6 ..... ENTERPRISE PRODUCTS OPER .. T [ 2.AFE ... ...95.7140 |... 957,139 |.... .1,000,000 |.. ....1,010,465 e (2,897) | e s 3.950 |...... 3.655 ...05/20/2016 ...|....02/15/2027 ...
20379V-BV-4 ..... ENTERPRISE PRODUCTS OPER .. T [ 2AFE L. ...87.9250 |... 527,551 |.... . 600,000 |.. ... 600,868 e (119) s e e 3125 |...... 3.100 ...07/23/2019 ...|....07/31/2029 ...
204429-AV-7 ..... [EQUIFAX INC .......... 1 .2.BFE .. ...98.4860 |. ..787,884 |. . 800,000 799,219 |.. L (37) |- .5.100 |......5.115 ....09/07/2022 .. 12/15/2027 ...
30040W-AE-8 ..... EVERSOURCE ENERGY 1.. L 2.AFE L ...91.8090 |... 459,047 |.... . 500,000 |. ....499,812 A 33 i i e 3.300 |...... 3.308 ...01/03/2018 ...|....01/15/2028 ...
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30040W-AE-8 ..... EVERSOURCE ENERGY ......ccevvvvnniirriinninerrcivnineeeens foes von | s T L 2AFE L 999,320 |...91.8090 |.................918,094 [.............. 1,000,000 |.evvennirrinnnnnn 999,623 |..evveiiiiiiiins foeriiiiin 86 | e e 3.300 |...... 3.308 ....01/03/2018 ...|....01/15/2028 ...
30231G-BN-1 ..... EXXON MOBIL CORPORATION A1 e [ 1D FE L 2,592,504 |...87.3050 |... .2,400,000 |.. e 2,551,826 [oeieeeeiiiieeee e (18711 [ o e 2.610 |...... 1.712 ...10/19/2020 ...|....10/15/2030 ...
30303\-8H-8 ..... META PLATFORMS INC SERIES WI .. A1 [ LEFE L .. 880,386 |...87.9520 |... 1,000,000 |..eveniiiennn.. 880,468 [.oooiiiiiiiiiiii Jovniinnn 81 [ e e 3.850 |...... 5.463 ....12/28/2022 ...|....08/15/2032 ...
31428X-BF-2 ..... FEDEX CORP ... e 2B FE L .. 479,445 ]...95.1210 |... . 500,000 |oeeerrnnneeeeennn890,808 feeniieiiiiiiiiiee feeeeenenen 2,601 [ e e 3.250 |...... 3.856 ....04/20/2018 ...|....04/01/2026 ...
31428X-BZ-8 ..... FEDEX CORP ... N |- 2.BFE ... ..600,360 |...94.4590 |... . 500,000 |.. L BTT89T s o (10,119) L e e 4.250 |...... 1.901 ....09/30/2020 ...|....05/15/2030 ...
320844-PD-9 ..... FIRST MERIT BANK (OHIO) .. 2.AFE ..|... 1,006,120 |...95.9670 |... .1,000,000 |.. e 1,002,460 |...ieeeeeiiieeee feeeeeeieee e (BT7) e o e 4.270 |...... 4.200 ... 11/23/2015 ... |....11/25/2026 ...
340711-AW-0 ..... FLORIDA GAS TRANSMISSION SERIES 144A . |- 2.BFE ... .. 928,160 |...97.1620 |... .1,000,000 |.. 977,016 |oeevvneeiiiiiinns foreeeeeen 8,236 oo o e 4.350 |...... 5.329 ....02/09/2016 ...|....07/15/2025 ...
343498-AC-5 ... FLOWERS FOODS INC .. .. 2.BFE ..|... .. 1,013,570 |...80.2940 |... .1,000,000 |.. e 01,787 e e (L34 [ e e 2.400 |...... 2.237 ....08/17/2021 ...|....03/15/2031 ...
35137L-AL-9 ..... [FOX CORP .............. .. .2.BFE .. ,132,510 |...88.4320 |. .1,000,000 .1,105,204 |.. .3.500 |......1.892 ....02/10/2021 .. 04/08/2030
36143L-2H-7 . GA GLOBAL FUNDING TRUST SERIES 144A .. .. 1.F FE .. ...79.1800 |. . 1,165,000 1,048,200 |.. .2.900 |......4.237 ....04/13/2022 .. 01/06/2032
36143L-2H-7 . GA GLOBAL FUNDING TRUST SERIES 144A .. . .. 1.F FE .. ...79.1800 |. . ..955,000 .861,212 |.. .2.900 |......4.237 ....04/05/2022 .. 01/06/2032 ...
361448-AZ-6 ..... GATX CORP e 2B FE L ...93.4570 |... .1,000,000 |.. 00998,790 |eeeeieeeeeins e 287 | e e 3.850 |...... 3.880 ...02/06/2017 ...|....03/30/2027 ...
361448-AZ-6 ..... GATX CORP A1 [ 2B FE L ...93.4570 |... .1,000,000 |.. 998,790 |ovvviiiiiiiiins oo 287 L e e 3.850 |...... 3.880 ....02/06/2017 ...|....03/30/2027 ...
369550-BM-9 ..... GENERAL DYNAMICS CORP ... e [ G FE L ...93.2270 |... ... 850,000 |.. B3B8 | [ 802 | e s 3.625 |...... 3.752 ....08/23/2020 ...|....04/01/2030 ...
37331N-AD-3 ... GEORGIA-PACIFIC LLC SERIES 144A . A1 [ TG FE L ...99.0860 |... 1,000,000 |eeveniieennnnn998,698 [oooiiiiiiiiiiiiis 2,320 [ i e 3.734 |...... 3.978 ....08/13/2013 ...|....07/15/2023 ...
3795%E-AA-O ..... GLOBE LIFE INC e [ 2.AFE L ...77.6890 |... 21,225,000 |-eeeieeeeenn 1,224,729 [ e 28 e e [t 2.150 |...... 2124 ....08/31/2020 ...|....08/15/2030 ...
3795%E-AA-0 ..... GLOBE LIFE INC N |- 2.AFE L ...77.6890 |... 21,725,000 |oveeennennnnnn 1,730,466 [oiiiininiiiii foveiienn e (B88) e i et 2.150 |...... 2.124 ....02/10/2021 ...|....08/15/2030 ...
38141G-RD-8 ..... GOLDMAN SACHS GROUP INC . .. 2.AFE ..|... .. 516,275 |...99.7840 |... 498,919 |.... ... 500,000 |.. 500,188 |oeevvveneeeeennnn feeeeeeen (8,390) |ooeeniiiiieiiis e oo 3.625 |...... 2.932 ...12/14/2017 ...|....01/22/2023 ...
40139L-AE-3 ..... GUARDIAN LIFE GLOB FUND SERIES 144A .. I .. 1.B FE ..|... .. 499,405 |...99.4250 |... 497,125 |.... ... 500,000 |.. 499,926 |..evvnnvviiiinnns fooviiiinnnn 109 | e s 3.400 |...... 3.426 ....04/18/2018 ...|....04/25/2023 ...
402740-AD-6 ..... GULFSTREAM NATURAL GAS SERIES 144A 1 .2.BFE .. ...96.7530 |. .1,000,000 1,016,676 |.. .4.600 |......3.877 ....08/16/2016 .. 09/15/2025
40434L-AB-1 ..... HPINC ..... .. 1 .2.BFE .. ...91.2740 |. .1,900,000 . 1,896,440 |.. .3.000 |......3.045 ....06/09/2020 .. 06/17/2027
413875-AR-6 ..... HARRIS CORPORATION . .. 1 .2.BFE .. ...97.1720 |. .1,000,000 997,229 |.. .3.832 |......3.956 ....05/06/2015 .. 04/27/2025
418056-AV-9 ..... HASBRO INC ... 1 .2.BFE .. ...92.2080 |. .1,000,000 .999,317 |.. .3.500 |......3.515 ....09/08/2017 .. 09/15/2027 ...
418056-AV-9 ..... HASBRO INC ... N .2.BFE .. ...92.2080 |. .1,000,000 .999,317 |.. .3.500 |......3.515 ...09/08/2017 .. 09/15/2027 ...
443510-Ad-1 ... HUBBELL INC . A1 [ 2AFE L ...92.2000 |... .1,000,000 |.. 000993,296 |oevviiiiiiiiins feeen s 1,165 | e e 3.500 |...... 3.644 ....02/02/2018 ...|....02/15/2028 ...
446150-AS-3 ..... HUNT INGTON BANCSHARES ... e [ 2.AFE L ...82.3640 |... .1,000,000 |.. e 041,778 [ e (B,674) [ o e 2.550 |...... 1.880 ....10/02/2020 ...|....02/04/2030 ...
446150-AS-3 ..... HUNTINGTON BANCSHARES ... A1 [ 2AFE L ...82.3640 |... 2. 500,000 |eeenniiiennnnnnn522,358 [ e (3,082) [ e [ 2.550 |...... 1.880 ....09/02/2020 ...|....02/04/2030 ...
45687A-AJ-1 ... INGERSOLL-RAND GL HLD CO .. e 2B FE L ...99.6370 |... 22,000,000 |-eeeunieeeennn 1,999,722 [ooeiiiiiiiiiiiis o402 [ e et 4.250 |...... 4.273 ....06/10/2014 ...|....06/15/2023 ...
457187-AC-6 ..... INGREDION INC A1 [ 2B FE L ...84.6520 |... 21,574,000 |oeeeenennnnnn 1,675,962 [ooceiiennininiin e (13,144) [ s e 2.900 |...... 1.928 ....02/10/2021 ...|....06/01/2030 ...
458140-B0-2 ..... INTEL CORP ... N L .. 1.EFE ..|... 1,871,344 1...96.5950 |..eevennnnnenn 1,811,164 |.... .1,875,000 |.. e 1,872,598 [ e 497 e e e 3.750 |...... 3.782 ...03/20/2020 ...|....08/25/2027 ...
459200-JZ-5 . 1BM CORP .. 1 .1.GFE .. ,896,466 |...95.1160 |. ..1,807,208 |. .1,900,000 1,898,146 |.. .3.300 |......3.330 ....06/08/2019 .. 05/15/2026 ...
459200-KJ-9 . 1BM CORP .. 1 . 1.GFE .. ,089,232 |...81.3440 |. ..860,622 |. . 1,058,000 ,082,621 |.. (3,238) | .1.950 |...... 1.603 ....12/08/2020 .. 05/15/2030
459506-A0-4 . INTL FLAVOR & FRAGRANCES SERIES 144A . 1 .2.CFE .. ,818,623 .. 78.8700 |. .. 1,419,656 |. ,800,000 ,815,566 |.. (1,876) . .2.300 |......2.202 ....06/14/2021 .. 11/01/2030
459506-A0-4 . INTL FLAVOR & FRAGRANCES SERIES 144A . 1 .2.CFE .. .. 78.8700 |. ..394,349 |. . 500,000 .499,993 |.. .2.300 |......2.202 ....05/14/2021 .. 11/01/2030
46849L-S0-5 . JACKSON NATL LIFE GLOBAL SERIES 144A . .. 1.F FE .. ...92.9240 |. ..929,237 | .1,000,000 .998,796 |.. .3.050 |......3.308 ....06/20/2016 .. 04/29/2026 ...
46849L-50-5 ... JACKSON NATL LIFE GLOBAL SERIES 144A . .. 1.F FE ..|... . ...92.9240 |... .1,000,000 |.. 984,992 | e 170 | e s 3.050 |...... 3.308 ...01/05/2017 ...|....04/29/2026 ...
476556-DB-8 ..... JERSEY CENTRAL PUR & LT SERIES 144A .. |- 2.AFE L .. 994,645 |...98.5610 |... .1,000,000 |.. 00999,163 |oeveiiiiiiiis o582 s e e 4.700 |...... 4.764 ....08/15/2013 ...|....04/01/2024 ...
478160-CK-8 ..... JOHNSON & JOHNSON cee |- 1LAFE ). .. 499,405 |...93.2970 |... ... 500,000 |.. 899,693 oo e B8 e e e 2.900 |...... 2.913 ....11/08/2017 ...|....01/15/2028 ...
49326E-EG-4 ..... KEYCORP SERIES MTN ... e | 2.AFE L. .. 798,632 |...95.2720 |... . 800,000 |.. 099,164 e e 18T e e 4.100 |...... 4.121 ....04/23/2018 ...|....04/30/2028 ...
49326E-EJ-8 ..... KEYCORP SERIES MTN ... v |- 2.AFE ... .. 638,412 |...84.0540 |... . 600,000 |.. 629,099 oo [ (4,028) | [ e 2.550 |...... 1.784 ....08/26/2020 ...|....10/01/2029 ...
49327V-2A-1 ..... KEY BANK NA e [ 2AFE L .. 1,500,840 |...95.3210 |... .1,500,000 |.. FRTVLVTC O R R ( £ ) 1 AU R RN 3.400 |...... 3.390 ....09/13/2017 ...|....05/20/2026 ...
49338C-AB-9 ..... KEYSPAN GAS EAST CORP SERIES 144A .. T [ 2.AFE ... .. 1,000,000 |...89.2500 |... 892,501 |.... .1,000,000 |.. ,000,000 [oeeeeeniiiieees Jeemeeeeeeeeeees oo e et 2.742 |...... 2.742 ...08/02/2016 ... |....08/15/2026 ...
49427R-AN-2 ... KILROY REALTY LP T [ 2B FE ... ,494,510 |...90.8110 |... ..1,362,170 |.... .1,500,000 |.. 96,427 | e 502 [ i e 4.750 |...... 4.7% ....11/14/2018 ...|....12/15/2028 ...
494550-B0-8 . KINDER MORGAN ENER PART 1 .2.BFE .. 953,350 |...98.6110 |. ..986,109 | .1,000,000 .996,184 |.. .3.500 |......4.080 ....10/25/2013 .. 09/01/2023 ...
497266-AC0 ..... KIRBY CORPORATION .. 1.. ... 2.CFE ..|... .. 988,565 |...90.0580 |... 900,575 |.... .1,000,000 |. ..0993,3% |oieeniiiiiiins foeeennn 1108 i e o 4.200 |...... 4.432 ...04/24/2018 ... |....03/01/2028 ...
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497266-AC-0 ..... KIRBY CORPORATION ....evvivvivinniiiiinnieeeeinnieeene fonn [ [P T L 2.CFE Ll 288,000 |...90.0580 300,000 |oeeevvunnniennns 202,702 |evvenneeiiiiinns foeeiie 1217 s e e 4.200 |...... 4.432 ....11/02/2018 ...|....03/01/2028 ...
501044-CS-8 ..... KROGER CO/THE .. e [ 2.AFE L .. 982,110 |...99.6670 |... .1,000,000 |.. 998,718 e feeee 2,085 | [ e 3.850 |...... 4.070 ....08/13/2013 ...|....08/01/2023 ...
501044-DC-2 ..... KROGER CO/THE .. A1 [ 2AFE L .. 997,630 |...95.5170 |... .1,000,000 |.. 999,166 |ovveeniiiiiiiins oo 285 | e e 3.500 |...... 3.528 ....01/08/2016 ...|....02/01/2026 ...
501044-DE-8 ..... KROGER CO e [ 2.AFE L .. 465,785 |...91.2980 |... . 500,000 |.. 81,377 e o498 | e e 2.650 |...... 3.712 ....05/08/2019 ...|....10/15/2026 ...
50540R-AQ-5 ... LABORATORY CORP OF AMERICA HOL ... A1 [ 2B FE L .. 503,590 |...96.6240 |... . 500,000 |.. 501,287 e e (864) | e e 3.600 |...... 3.455 ....056/06/2019 ...|....02/01/2025 ...
50540R-AY-8 ..... LABORATORY CORP OF AMER ... e 2B FE L ,026,075 |...83.4970 |... .1,000,000 |.. e 1,022,552 [ e (2,491) [ e e 2.700 |...... 2.393 ...08/18/2021 ...|....06/01/2031 ...
524660-AY-3 ..... LEGGETT & PLATT INC A1 [ 2B FE L ...91.6110 |... ... 500,000 |.. 498,233 |ooeveeiiiiiinins foeiiiinnn 324 | e e 3.500 |...... 3.615 ....11/14/2017 ...|....11/15/2027 ...
524660-AY-3 ..... LEGGETT & PLATT INC e 2B FE L ...91.6110 |... . 500,000 |.. 896,620 oo feeeiee 820 | [ e 3.500 |...... 3.615 ....01/09/2018 ...|....11/15/2027 ...
531546-AB-5 . LIBERTY UTILITIES FIN SERIES 144A 1 .2.BFE .. ...74.9480 |. . 500,000 .498,966 |.. .2.050 |......2.079 ...09/16/2020 .. 09/15/2030
539830-BR-9 ..... [LOCKHEED MARTIN CORP .. 1 . 1.GFE .. ...94.0860 |. . N . 300,000 .299,736 |.. .3.900 |......3.911 ....04/21/2022 .. 06/15/2032
55279H-AQ-3 ..... [MANUF& TRADERS TRUST CO ... . .. 1.G FE .. ...91.2950 |. ..912, A .1,000,000 .999,801 |.. .3.400 |......3.404 ....08/14/2017 .. 08/17/2027 ...
55903V-AL-7 ..... WARNERMEDIA HOLDINGS INC SERIES 144A . 1 e 2.0 FE Ll ...82.3050 |... .1,000,000 |.. 989,445 | o835 | [ e 4.279 |...... 4.419 ...04/06/2022 ...|....03/15/2032 ...
55903V-AL-7 ..... WARNERMEDIA HOLDINGS INC SERIES 144A . A1 [ 2.0 FE L ...82.3050 |... .1,000,000 |.. 989,445 | o835 | [ e 4.219 |...... 4.419 ....04/06/2022 ...|....03/15/2032 ...
571748-AU-6 ..... MARSH & MCLENNAN COS INC e [ 2.AFE L ...98.9230 |... .1,000,000 |.. 0:999,581 oo oo 88T e e s 4.050 |...... 4.098 ....09/24/2013 ...|....10/15/2023 ...
571903-AY-9 ..... MARRIOTT [INTERNATIONAL SERIES X .... A1 [ 2B FE L ...92.8370 |... . 500,000 |.. 897,901 | o385 L e 4.000 |...... 4.088 ....04/03/2018 ...|....04/15/2028 ...
571903-BB-8 ..... MARRIOTT INTERNATIONAL SERIES AA ... e 2B FE L ...96.0520 |... .. 548,854 | e 182 | e s 4.650 |...... 4.690 ....11/13/2018 ...|....12/01/2028 ...
573284-A0-9 ..... MARTIN MARIETTA MATERIALS INC .... A1 [ 2B FE L . ...93.1400 |... A, 220999,007 vvviiiiiiiiins o200 | e e 3.450 |...... 3.474 ....05/17/2017 ...|....06/01/2027 ...
573284-AT-3 ..... MARTIN MARIETTA MATERIAL e 2B FE L .. 492,487 |...92.6480 |... 486,401 |.... . . 10506,629 |oeeeiieeieiies feeiee 3,260 | [ e 3.500 |...... 4.291 ...04/24/2018 ...|....12/15/2027 ...
573284-AlI-6 ..... MARTIN MARIETTA .. A1 [ 2B FE L .. 171,874 ]...79.8490 |... 159,698 |.... . 200,000 |.. LT3 | e 1TBT L e e 2.400 |...... 4.257 ....04/18/2022 ...|....07/15/2031 ...
574599-8P-0 . MASCO CORP ......... 1 .2.BFE .. ...77.6980 |. ..699,279 |. . 900,000 .745,050 |.. .2.000 |......4.673 ....06/19/2022 .. 10/01/2030
5762911-CQ-1 ..... [MASSMUTUAL GLOBAL FUNDIN SERIES 144A . . .. 1.BFE .. ...90.7550 |. ..1,179,820 |. .1,300,000 .1,298,303 |.. .2.350 |......2.384 ....01/09/2020 .. 01/14/2027
579780-AN-7 ..... MCCORMICK & CO INC .... 1 .2.BFE .. ...93.3120 |. . 500,000 499,118 |.. .3.400 |......3.441 ....08/09/2017 .. 08/15/2027
579780-AN-7 ..... MCCORMICK & CO INC . 1 .2.BFE .. ...93.3120 |. .1,000,000 .998,235 |.. .3.400 |......3.441 ....08/09/2017 .. 08/15/2027 ...
579780-A0-0 ..... MCCORMICK & CO ......... N .2.BFE .. ...83.3610 |. .1,500,000 ,547,527 |.. .2.500 |......2.015 ...02/22/2021 .. 04/15/2030 ...
582839-AH-9 ..... MEAD JOHNSON NUTRITION C .. A1 [ TG FE L ...97.9660 |... .1,000,000 |.. 999,827 |ovvveiiiiiiiiins foeeiiiii 83 | e e 4125 |...... 4.130 ....10/29/2015 ...|....11/15/2025 ...
59156R-BQ-0 ..... METLIFE INC N A |- 1.GFE ... ...96.8360 |... .1,000,000 |.. 999,943 PR (R R 3.600 |...... 3.601 ....11/09/2015 ...|....11/13/2025 ...
59217G-DC-0 ..... MET LIFE GLOB FUNDING | SERIES 144A .. ..M ... 1.DFE ..|... ...88.4830 |... .1,200,000 |.. ,219,030 10 (2,695) [ouniiiiiis e e 3.050 |...... 2.780 ....07/24/2019 ...|....06/17/2029 ...
59217G-EG-0 ..... MET LIFE GLOB FUNDING | SERIES 144A .. ..M e 1D FE Ll ...87.4170 |... . 500,000 |.. ....542,898 e (5,500) |+eveeneeeeeeis e s 2.950 |...... 1.691 ....02/10/2021 ...|....04/09/2030 ...
609207-AT-2 ..... MONDELEZ INTERNAT |ONAL A1 [ 2B FE L ...86.2260 |... ..574,000 |.. ....613,277 e (8,218) [ e e 2.750 |...... 1.712 ....12/09/2020 ...|....04/13/2030 ...
609207-AX-3 ..... MONDELEZ INTERNATIONAL .. N L .. 2.BFE ..|... ...76.9360 |... 980,939 |.... 1,275,000 |.. ... 1,257,254 e 2,080 eeiiiieeeiee e s 1.500 |...... 1.685 ...09/24/2020 ...|....02/04/2031 ...
609207-AY-1 ..... MONDELEZ INTERNATIONAL .. 1 .2.BFE .. ...76.1520 |. ..228,455 | . 300,000 .299,410 |.. .1.875 |......1.897 ....09/30/2020 .. 10/15/2032 ...
610202-BR-3 ..... MONONGAHELA POWER CO SERIES 144A 1 . 1.GFE .. ...93.1070 |. ..931,073 |. .1,000,000 999,768 |.. .3.550 |......3.555 ....05/09/2017 .. 05/15/2027
615369-AS-4 ..... MOODY'S CORPORATION .....cevvnnnnnnns 1 L2.AFE .. ...97.3500 |. .1,000,000 .999,426 |.. . .. 3775 ....03/20/2020 .. 03/24/2025
631005-BJ-3 ..... NARRAGANSETT ELECTRIC SERIES 144A 1 . 1.GFE .. ...89.2540 |. . 500,000 .553,490 |.. (7,092) |- .3.3% |......1.82%5 ....10/07/2020 .. 04/09/2030
631005-BJ-3 ..... NARRAGANSETT ELECTRIC SERIES 144A 1 .1.GFE .. ...89.2540 |. .1,000,000 .1,101,0% |.. ..(13,358) |. .3.395 |......1.825 ....02/10/2021 .. 04/09/2030 ...
637432-Nii-1 ..... NATIONAL RURAL UTIL COOP N A |- LEFE L. ...73.9080 |... .1,400,000 |.. V897 174 e o322 | e e 1.350 |...... 1.376 ...09/29/2020 ...|....03/15/2031 ...
649521I-CX-9 ... NEW YORK LIFE GLOBAL FDG SERIES 144A . .. 1.AFE ..|... ...92.0210 |... . 500,000 |.. 97,848 s o890 e e e 3.000 |...... 3.093 ...01/03/2018 ...|....01/10/2028 ...
65473P-AL-9 ..... NISOURCE INC |--2.BFE ... ...76.0430 |... . 500,000 |.. 898,375 e e 18 L e s 1.700 |...... 1.743 ....08/20/2020 ...|....02/15/2031 ...
654730-BE-2 ..... NISOURCE FINANCE CORP ... |- 2.BFE ... ...93.9560 |... .1,000,000 |.. 989,018 [.ooveviiiiiiiies foeveennnnn2,268 [ i e 3.490 |...... 3.764 ....02/27/2018 ...|....05/15/2027 ...
666807-8G-6 ..... NORTHROP GRUMMAN CORP ... |- 2.AFE ... ...98.9520 |... .2,000,000 |.. 1999,252 [oueieeeeeiieeee feeeeeeee 1,188 | e e 3.250 |...... 3.312 ....05/28/2013 ...|....08/01/2023 ...
66815L-2D-0 ..... NORTHWNESTERN MUTUAL GLBL SERIES 144A . e [ TAFE L ...84.4280 |... .1,000,000 |.. 999,274 s o126 e e 1.700 |...... 1.714 ....06/24/2021 ...|....06/01/2028 ...
67021C-AP-2 ..... NSTAR ELECTRIC CO 1T |- LFFE .t ...93.7460 |... 468,730 |.... ... 500,000 |.. 897,888 e e 288 | e e 3.950 |...... 4.017 ...08/23/2020 ...|....04/01/2030 ...
670346-AP-0 ..... NUCOR CORP ... 1. .. 1.G FE ..|... ...94.3120 |... 471,558 |.... . 500,000 |.. 899,550 |oiiiiiiiiiiins e T e e 3.950 |...... 3.968 ....04/23/2018 ...|....05/01/2028 ...
670346-AY-1 ..... NUCOR CORP ... 1 L2.AFE .. ...96.9200 |. ..484,600 |. . 500,000 .499,269 |.. .4.300 |......4.336 ....05/18/2022 .. 05/23/2027 ...
67103H-AD-9 ..... O0'REILLY AUTOMOTIVE INC ... 1.. L 2.AFE L ,976,350 |...99.4080 |.............. 1,988,150 |.... .2,000,000 |. ....1,998,602 |...oooivivninnnns o 2,814 o o e 3.850 |...... 3.999 ...10/09/2013 ...]|....06/15/2023 ...




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Loyal American Life Insurance Company

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

s'oL4

1 2 Codes 6 7 Fair Value 10 11 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
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
68217F-AA-O ..... OMNICOM GROUP INC ...evvenieiiiiiiieeicniie e ceeinieee o [ [P T L 2AFE L 999,070 |...95.9930 [...oevvvvvnnnnnns 959,932 [.viiiinnnnn 1,000,000 |eeeennirrennnnnn 999,621 |evveeiiiiiiins [ s B | e e 3.600 |...... 3.611 ....03/28/2016 ...|....04/15/2026 ...
68389X-BN-4 ..... ORACLE CORP .. e 2B FE L .. 501,420 |...91.8010 |... . 500,000 |.. 0500,703 e e (W) e e s 3.250 |...... 3.215 ....11/10/2017 ...|....11/15/2027 ...
68389X-CE-3 ..... ORACLE CORP .. A1 [ 2B FE L .. 898,605 |...82.6820 |... . 900,000 |.. 0 898,801 |veeiiiiiiiiis o125 i e 2.875 |...... 2.893 ....03/22/2021 ...|....03/25/2031 ...
69349L-A0-1 ..... PNC BANK NA N2 e [ 1GFE L .. 999,710 |...97.5510 |... .1,000,000 |.. 00:999,872 e e e 26 e e s 4.200 |...... 4.203 ....10/21/2013 ...|....11/01/2025 ...
69349L-AS-7 ..... PNC BANK NA SERIES BKNT ... e [ TG FE L .. 995,830 |...84.2930 |... 997,018 e o390 e e e 2.700 |...... 2.748 ...10/17/2019 ...|....10/22/2029 ...
693506-BP-1 ..... PPG INDUSTRIES INC e [ 2.AFE L .. 249,643 |...94.7610 |... 236,902 |.... . . 289,790 e e B s e s 3.750 |...... 3.767 ....02/22/2018 ...|....03/15/2028 ...
69352P-AL-7 ..... PPL CAPITAL FUNDING INC ... A1 [ 2AFE L .. 955,290 |...92.3660 |... 923,662 |.... .1,000,000 |.. 981,893 | e U8B L [ e 3.100 |...... 3.658 ....02/15/2017 ...|....05/15/2026 ...
69352P-AL-7 ..... PPL CAPITAL FUNDING INC ... e [ 2.AFE L ...92.3660 |... .. 1,385,498 |.... .1,500,000 |.. e LATAA96 [ e 7,085 [ o e 3.100 |...... 3.658 ....05/16/2019 ...|....05/15/2026 ...
695156-AU-3 ..... [PACKAGING CORP OF AMERIC .. 1 .2.BFE .. ...85.6430 |. ..428,213 |. . 500,000 .537,501 |.. .3.000 |......1.806 ....09/30/2020 .. 12/16/2029 ...
708696-BY-4 ..... PENNSYLVANIA ELECTRIC CO SERIES 144A . 1 L2.AFE .. ...89.8290 |. ..898,292 |. .1,000,000 .999,208 |.. .3.250 |......3.266 ....09/05/2017 .. 03/15/2028
709599-AZ-7 ..... PENSKE TRUCK LEASING/PTL SERIES 144A . 1 .2.BFE .. ...96.4070 |. ..482,033 |. . 500,000 499,311 |.. .3.950 |......4.014 ....03/05/2018 .. 03/10/2025 ...
709599-BC-7 ..... PENSKE TRUCK LEASING/PTL SERIES 144A ... e 2B FE L ...99.3350 |... 596,009 |.... . 600,000 |.. 802,309 oo feeee e (A722) | e e 4125 |...... 3.306 ...05/06/2019 ...|....08/01/2023 ...
709599-BN-3 ... PENSKE TRUCK LEASING/PTL SERIES 144A . A1 [ 2B FE L ...95.2810 |... 952,80 |.... ,000,000 .. 997,537 s o307 e e e 4.400 |...... 4.461 ....06/02/2022 ...|....07/01/2027 ...
74251V-AR-3 ..... PRINCIPAL FINANCIAL GRP e [ G FE L ...92.8590 |... 464,297 |.... ... 500,000 |.. 898,635 oo e 184 | e s 3.700 |...... 3.748 ....05/07/2019 ...|....05/15/2029 ...
74256L-AU-3 ..... PRINCIPAL LFE GLB FND Il SERIES 144A . e | LEFE L. ...92.5700 |... 925,704 |.... .1,000,000 |.. 000999,006 |oevviniiiiiiiins [ 275 | e e 3.000 |...... 3.031 ...04/11/2016 ...|....04/18/2026 ...
74368C-AY-0 ..... PROTECTIVE LIFE GLOBAL SERIES 144A ... voo |- 1.DFE ..|... .. 76.1800 |... 399,946 |.... ..525,000 |.. 00525,000 |eeeeieeeeeiies feeeee e e s 1.787 |...... 1.787 ....09/14/2020 ...|....09/21/2030 ...
74368C-AY-0 ..... PROTECTIVE LIFE GLOBAL SERIES 144A e [ 1D FE L .. 76.1800 |... 857,026 |.... .1,125,000 |.. 125,000 |eeeniiiiiiiinns oo e [ e 1.737 |...... 1.737 ....09/14/2020 ...}|....09/21/2030 ...
745310-AH-5 ..... PUGET ENERGY INC SERIES Wl 1 e [ 2.CFE Ll ...95.2730 |... 952,726 |.... .1,000,000 |.. 999,609 |-vvvueeeeeenries fereeeeeeeee 143 | e s 3.650 |...... 3.666 ...12/24/2015 ...|....05/15/2025 ...
74834L-BB-5 ..... QUEST DIAGNOSTICS INC ... N |- 2.BFE ... ...86.3790 |... .. 1,727,582 |.... .2,000,000 |.. 107,372 | o (13,768) | oo v 2.950 |...... 2.138 ....12/02/2020 ...|....06/30/2030 ...
TA949L-AE-2 ..... RELX CAPITAL INC ...... .. 1 L2.AFE .. ...96.5390 |[. ..675,772 |. . 700,000 694,111 |.. 4.750 |......4.862 ....05/17/2022 .. 05/20/2032
749685-AV-5 ..... RPM INTERNATIONAL INC 1 .2.CFE .. ...93.1640 |. ..931,639 |. .1,000,000 .999,304 |.. .3.750 |......3.767 ....02/27/2017 .. 03/15/2027
749685-AV-5 ..... RPM INTERNATIONAL INC .. 1 .2.CFE .. ...93.1640 |. ..931,639 |. .1,000,000 999,304 |.. .3.750 |......3.767 ....02/27/2017 .. 03/15/2027
75508X-AA-4 ..... RAYONIER LP .... 1 .2.CFE .. ...79.7970 |. .797,970 .1,000,000 1,014,223 |.. .2.750 |......2.554 ....08/18/2021 .. 05/17/2031 ...
75884R-AU-T7 ..... REGENCY CENTERS LP . N L2.AFE .. ,016,250 |...94.6180 |. ..946,176 .1,000,000 ,005,477 |.. .3.900 |......3.676 ...01/19/2017 .. 11/01/2025 ...
75884R-AV-5 ..... REGENCY CENTERS LP ... A1 [ 2AFE L .. 992,270 |...93.3510 |... 933,50 |.... .1,000,000 |.. 996,482 |..evvnviiiiiiins foeniiiinn 779 s e e 3.600 |...... 3.693 ....01/24/2017 ...|....02/01/2027 ...
75884R-AX-1 ..... REGENCY CENTERS LP e [ 2.AFE L .. 499,185 |...92.4410 |... 462,203 |.... . 500,000 |.. 899,511 | e T8 e e s 4125 |...... 4.145 ....02/28/2018 ...|....03/15/2028 ...
760759-AS-9 ..... REPUBLIC SERVICES INC ... A1 [ 2B FE L .. 980,034 ]...93.2880 |... 956,199 |.... .1,025,000 |.. 20:999,980 |evviiiiiiiiiins feeeii e 567 | e e 3.375 |...... 3.930 ....04/23/2018 ...|....11/15/2027 ...
776743-AL-0 ..... ROPER TECHNOLOGIES INC N A |- 2.AFE L. .. 935,450 |...76.9850 |... 769,851 |.... .1,000,000 |.. 942,479 s e 8,800 | [ s 1.750 |...... 2.538 ....11/17/2021 ...|....02/15/2031 ...
78408L-AB-3 ..... JOHNSON (S.C.) & SON INC 144A . N | 1.GFE L .. 999,080 |...96.7080 |... .1,000,000 |.. 999,781 v e 10T e e e 3.350 |...... 3.361 ....09/30/2014 ...|....09/30/2024 ...
78516F-AA-7 ... SABAL TRAIL TRANS SERIES 144A .... N A .. 2.AFE ..|... 1,000,000 |...92.8960 |... .1,000,000 |.. ,000,000 [oeeeeeniiiieeen Jeemeeeeeeeenies oo e et 4.246 |...... 4.246 ...04/26/2018 ...|....05/01/2028 ...
808513-AM-7 ..... CHARLES SCHIIAB CORP ... 1 1FFE .. .. 996,190 |...96.8300 |. .1,000,000 ....998,656 |.. .3.450 |......3.495 ....11/09/2015 .. 02/13/2026 ...
808513-BA-2 ..... CHARLES SCHIIAB CORP ... 1 1FFE .. ...90.6980 |. .1,500,000 . 1,496,447 |.. .3.250 |......3.291 ....05/20/2019 .. 05/22/2029
824348-AlI-6 ..... THE SHERWIN-WILLIAMS CO 1 .2.BFE .. ...94.0600 |. .1,000,000 .998,233 |.. .3.450 |......3.493 ....06/02/2017 .. 06/01/2027
824348-BF-2 . SHERWIN-WILLIAMS CO .. 1 .2.BFE .. ...97.2770 |. .1,000,000 ,010,421 |.. .3.950 |......3.555 ....08/07/2017 .. 01/15/2026
824348-BN-5 ..... [SHERWIN-WILLIAMS CO ... 1 .2.BFE .. ...79.2390 |. . A . 700,000 .697,384 |.. .2.200 |......2.245 ....11/08/2021 .. 03/15/2032 ...
828807-CH-5 ..... SIMON PROPERTY GROUP LP . e [ G FE L ...94.8480 |... 948,476 |.... .1,000,000 |.. 10:997,955 | [ 826 e [ e 3.300 |...... 3.371 ...01/08/2016 ...|....01/15/2026 ...
828807-DC-8 ..... SIMON PROPERTY GROUP LP . A1 [ TG FE L ...92.9440 |... 464,722 |.... . 500,000 |.. 498,499 | o805 e e e 3.375 |...... 3.448 ....06/22/2017 ...|....06/15/2027 ...
832696-AR-9 ..... JU SMUCKER CO e 2B FE L ...92.4840 |... 924,838 |.... .1,000,000 |.. e 978,080 |eeeeeeeeeeenis feeeeeend3,989 | e e 3.375 |...... 3.865 ....02/28/2018 ...|....12/15/2027 ...
832696-AS-7 ..... JW SMUCKER CO .. A1 [ 2B FE L ...82.6530 |... 413,264 |.... . 500,000 |.. 00520,135 |oeveieiiiiiiins oo (2,705) | e e 2.375 |...... 1.802 ....12/02/2020 ...}|....03/15/2030 ...
832696-AS-7 ..... JU SMUCKER CO .. e 2B FE L ...82.6530 |... 454,590 |.... ..550,000 |.. 568,899 | [ (2,582) | [ e 2.375 |...... 1.802 ....02/11/2021 ...|....03/15/2030 ...
832696-AU-2 ..... JU SMUCKER CO A1 [ 2B FE L ...78.1360 |... 1,172,040 |.... .1,500,000 |.. e 1,456,417 [ e 131 e e e 2125 |...... 2.478 ....11/23/2021 ...|....03/15/2032 ...
833794-AB-6 ..... SODEXO INC SERIES 144A .. T [ 2.AFE ... ...79.4330 |... 397,165 |.... ... 500,000 |.. 513,485 |evveeeeeenniies feeeeeeeeet (1,508) | [ oo 2.718 |...... 2.348 ...08/20/2021 ...|....04/16/2031 ...
84756N-AF-6 ..... SPECTRA ENERGY PARTNERS ... T [ 2AFE L. ...96.0140 |... 960,137 |.... .1,000,000 |.. L7014 | 12,135 L e e 3.500 |...... 4.900 ....02/10/2016 ...|....03/15/2025 ...
84756N-AF-6 ..... SPECTRA ENERGY PARTNERS 1 L2.AFE .. ...96.0140 |. ..960,137 |. .1,000,000 971,014 |.. .3.500 |......4.900 ....02/10/2016 .. 03/15/2025 ...
84756N-AH-2 ..... SPECTRA ENERGY PARTNERS ... 1.. L 2.AFE L ...93.2350 |... 466,174 |.... . 500,000 |. L A493,138 s e 1,650 i e s 3.375 [...... 3.766 ...01/10/2017 ... |....10/15/2026 ...
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84756N-AH-2 ..... SPECTRA ENERGY PARTNERS ........cccvvvvvrriiinnnnnnnnnnns fonn [ [P T L 2AFE L 484,145 |...93.2350 500,000 |.eeevvrnnninnnns 493,138 |ovvveeeeiiiiins oo 1,850 | e 00030375 3766 |AD cevves ovnnniiiiinnnnns 3,563 ....01/10/2017 ...|....10/15/2026 ...
84857L-AA-9 ..... SPIRE INC ... e 2B FE L .. 1,000,000 |...97.0610 |... .1,000,000 |.. e 1,000,000 [.eeeeeeenniiieee Jeeeemmiieeeeeenee e oo e 3,543 |l 3.543 |FA ...... ... 12,204 ... ....02/22/2017 ...|....02/27/2024 ...
84857L-AA-9 ..... SPIRE INC ... A1 [ 2B FE L .. 1,000,000 |...97.0610 |... .1,000,000 |.. ....1,000,000 e e 32543 | 3.543 |FA ...... .. 12,204 | ....02/22/2017 ...|....02/27/2024 ...
858119-BM-1 ..... STEEL DYNAMICS INC .... 1 e [ 2.CFE Ll .. 1,065,387 |...85.5000 |... .1,030,000 |.. .... 1,060,382 e (3,554) | e 002230250 . 2.583 [0 ....... .. 15,436 |... ....06/14/2021 ...|....01/15/2031 ...
858119-BM-1 ..... STEEL DYNAMICS INC .... A1 [ 2.0 FE L .. 1,080,065 |...85.5000 |... .1,000,000 |.. .... 1,063,621 o (7,357) [ e 00000232250 |l 2.583 ....09/21/2020 ...|....01/15/2031 ...
863667-AH-4 ..... STRYKER CORP ... e [ 2.AFE L .. 994,270 |...96.8720 |... .1,000,000 |.. 998,119 | o BT e e 2008L375 3.444 ...01/14/2016 ...|....11/01/2025 ...
863667-A0-4 ..... STRYKER CORP ... A1 [ 2AFE L .. 499,790 |...95.0120 |... ... 500,000 |.. 499,863 | e 20 e e 000030650 Ll 3.655 ....02/26/2018 ...|....03/07/2028 ...
86787E-AN-7 ... SUNTRUST BANK .. L2 .. .. 1.F FE ..|... ...99.3000 |... .1,000,000 |.. 1002995,963 |eeeiiiieiiiins feeeee 11546 | e [0 2,750 . 3.959 ....08/16/2013 ...|....05/01/2023 ...
86787G-AJ-1 ..... TRUIST BANK .... 2 1FFE .. ...93.6120 |. .1,000,000 .998,075 |.. .3.360 ....05/11/2016 .. 05/15/2026
867914-BS-1 ..... SUNTRUST BANKS INC . 1 . 1.GFE .. ...97.7170 |. . 500,000 499,746 |.. .4.021 ....04/24/2018 .. 05/01/2025
871829-BC-0 ..... SYSCO CORPORAT ION 1 .2.BFE .. ...94.5110 |. .1,000,000 .998,533 |.. e 3.799 ....03/22/2016 .. 07/15/2026 ...
871829-BC-0 ..... SYSCO CORPORATION ... e 2B FE L ...94.5110 |... .3,000,000 |.. ... 2,935,841 16,567 [ e 20022282300 ol 3.79 ...04/24/2018 ...|....07/15/2026 ...
87264A-CB-9 ..... T-MOBILE USA INC SERIES WI .. A1 [ 2.0 FE L .. 81.6870 |... . 850,000 |.. 879,249 s o (B,387) e e 0000 2.550 L 2.074 ....06/21/2021 ...|....02/15/2031 ...
873050-CE-9 ..... TTX CO SERIES 144A e | LFFE L ...98.9690 |... . 500,000 |.. 899,974 | e e e 4125 4.125 ....09/19/2013 ...|....10/01/2023 ...
882587-AZ-1 ..... TEXAS- NEW MEXICO PR SERIES 144A ... A1 [ LR FE L . 109.7670 |... .1,000,000 |.. 264,337 |oveeiiiiiiiiiiiin e (7.523) o e [o00.6.950 oLl 4.880 ....04/03/2013 ...|....04/01/2043 ...
883203-BI-0 ..... TEXTRON INC e 2B FE L ...96.3160 |... .1,200,000 |.. VU TAT | e (14,033) [ e [eee22242000 ... 2.708 ....12/10/2019 ...|....03/15/2026 ...
883203-BX-8 ..... TEXTRON INC .... A1 [ 2B FE L ...93.3590 |... .1,000,000 |.. ,002,557 |vveeeiiiiiiiinns oo (893) | e 1000030650 Ll 3.580 ....07/05/2017 ...|....08/15/2027 ...
883203-BY-6 ..... TEXTRON INC .... e 2B FE L ...91.0350 |... 273,106 |.... ... 300,000 |.. 282,980 [.oooeeeeeiiiiieee eeeeeeeneni2,888 [ e [0 32375 | 4.621 ...11/08/2018 ...|....03/01/2028 ...
89787E-AA-9 ..... TRUSTAGE FINANCIAL GROUP SERIES 144A .... B L .. 2.BFE ..|... ...86.3410 |... 670,008 |.... ... 776,000 |.. 748,219 [oooiviiiiiiiiiies Jovvennenn 1,887 [ i [oennn 40625 |l 5.730 ....04/19/2022 ...|....04/15/2032 ...
89787E-AA-9 ..... TRUSTAGE FINANCIAL GROUP SERIES 144A . 1 .2.BFE .. ...86.3410 |. .. 1,726,824 |. .2,000,000 .1,808,158 |.. .5.730 ....00/12/2022 .. 04/15/2032
902494-BC-6 . TYSON FOODS INC .. 1 .2.BFE .. ...93.7370 |. .1,000,000 .999,168 |.. . 3.475 ....06/23/2017 .. 06/02/2027
902494-BC-6 ..... [TYSON FOODS INC ..... .. 1 .2.BFE .. ...93.7370 |. .1,000,000 .1,006,573 |.. .3.475 ....06/28/2017 .. 06/02/2027
911312-B-7 ..... UNITED PARCEL SERVICE .. 1 1FFE .. ...93.9570 |. . 500,000 .498,843 |.. .3.101 ...11/09/2017 .. 11/15/2027 ...
91159H-HS-2 ..... [US BANCORP SERIES MTN .. SD.. .2 1FFE .. ...95.6150 |. . 150,000 149,758 |.. ......3.933 ....04/24/2018 .. 04/26/2028 ...
91159H-HS-2 ..... US BANCORP SERIES MTN ....evvvnniiiiiiiniiiiiiiiiieeeees foen e 2 e | LFFE L ...95.6150 |... 1,725,000 |.. 22,213 e e 880 [ e [20223.900 .. 3.933 ....04/24/2018 ...|....04/26/2028 ...
91159H-HI-3 ... US BANCORP N2 e | LFFE L ...87.8630 |... . 500,000 |.. 899,962 |oeeiiiieeeies e e e 12222232000 . 3.001 ...07/24/2019 ...|....07/30/2029 ...
92343V-EN-0 ... VERIZON COMMUNICATIONS .. A1 [ 2AFE L ...96.7690 |... ..199,000 |.. 198,683 | e 139 e [ 000032376 3.453 ....01/19/2018 ...|....02/15/2025 ...
92343V-EU-4 ... VERIZON COMMUNICATIONS SERIES WI ... e [ 2.AFE L ...93.6%0 |... .1,308,000 |.. ,806,901 |eeeeeeeeeines foeeeeeeeee 181 e e | 40016 4.030 ....09/10/2019 ...|....12/03/2029 ...
927804-FZ-2 ..... VIRGINIA ELEC & POWER CO SERIES A .. A1 [ 2AFE L . ...94.4050 |... ... 500,000 |.. 499,318 |ovvveniviiiiiins foeeiie 11 e [ 0023800 ..l 3.828 ....03/20/2018 ...|....04/01/2028 ...
931427-A0-1 WALGREENS BOOTS ALLIANCE .. e 2B FE L .. 995,420 |...95.0260 |... 950,261 |.... .1,000,000 |.. 1998,061 |oevveieeeeeenies feeeeieeenn 520 | e 2230450 3.510 ...07/05/2017 ...|....06/01/2026 ...
94106B-AC-5 ..... [WASTE CONNECTIONS INC 1 L2.AFE .. 978,690 |...79.6700 |. ..796,698 |. .1,000,000 .980,789 |.. .2.438 ....11/15/2021 .. 01/15/2032 ...
96145D-AD-7 . WRKCO INC . 1 .2.BFE .. ,002,032 |...90.9040 |. ..909,037 |. .1,000,000 1,001,147 |.. .3.363 ....02/15/2019 .. 09/15/2027
96145D-AD-7 . WRKCO INC . 1 .2.BFE .. 999,612 |...90.9040 |. ..909,037 |. .1,000,000 .999,751 |.. .3.363 ....02/15/2019 .. 09/15/2027
96145D-AH-8 ..... [WRKCO INC . 1 .2.BFE .. 499,193 |...92.7920 |. ..463,958 |. . 500,000 .499,487 |.. .4.021 ....02/15/2019 .. 03/15/2028
962166-BX-1 ..... [ WEYERHAEUSER CO .. 1 .2.BFE .. 795,696 |...91.4610 |. ..731,690 |. . 800,000 796,975 |.. ......4.063 ....02/21/2019 .. 11/15/2029 ...
969457-BY-5 ..... WILLIAMS COMPANIES INC .. e 2B FE L 1,022,320 |.. 81.0160 |... .1,000,000 |.. 019,418 v oo (2,205) | e +122222.600 .. 2.330 ...09/03/2021 ...|....03/15/2031 ...
970648-AL-5 ..... WILLIS NORTH AMERICA INC .. A1 [ 2B FE L ...96.4900 |... . 600,000 |.. 599,770 v oo 40 | e |l 40650 L 4.667 ....06/12/2022 ...|....06/15/2027 ...
970648-AL-5 ..... WILLIS NORTH AMERICA INC .. e 2B FE L ...96.4900 |... . 968,000 |.. 967,149 s [ 126 e e el 40650 . 4.667 ....06/19/2022 ...|....06/15/2027 ...
98956P-AF-9 ..... ZIMMER BIOMET HOLDINGS, INC . A1 [ 2B FE L ...96.5280 |... 1,000,000 |oeevenneeennnnnn996,941 [ e 1,264 [ [ 0000203550 | 3.691 ....056/06/2015 ...|....04/01/2025 ...
98956P-AT-9 ..... ZIMMER BIOMET HOLDINGS e 2B FE L ...85.1960 |... 1,500,000 |-evveueeeeen 1,497,196 [oeeeeniiiiiii e e 328 [ e 000228550 | 3.579 ....03/13/2020 ...|....03/20/2030 ...
98978V-AL-7 ..... Z0ETIS INC A1 [ 2AFE L ...92.3050 |... .1,000,000 |.. 997,150 | o851 e [ 422223000 . 3.065 ....09/05/2017 ...|....09/12/2027 ...
01626P-AM-8 ..... ALIMENTATION COUCHE-TARD SERIES 144A . 1o |- 2B FE ... ...83.3280 |... 416,639 |.... ... 500,000 |.. 100 522,684 e feeeee e (3,048) | e 00002 2.950 . 2.229 ...08/18/2021 ...|....01/25/2030 ...
124900-AB-7 ..... CCL INDUSTRIES INC SERIES 144A ... T [ 2B FE ... ...90.8080 |... 908,081 |.... .1,000,000 |.. 997,935 |oeeeiiiniiiiins o501 e e 000030200 3.308 ...09/15/2016 ...|....10/01/2026 ...
124900-AD-3 ..... |CCL INDUSTRIES INC SERIES 144A 1 .2.BFE .. ...82.7790 |. ..165,558 |. . 200,000 184,430 |.. . 1,258 |. ......4.286 ....04/12/2022 .. 06/01/2030 ...
124900-AD-3 ..... CCL INDUSTRIES INC SERIES 144A ... 1.. ... 2.BFE ... .. 1,007,446 )...82.7790 |... 910,569 |.... .1,100,000 |. ....1,014,363 |..... Ln 6,917 | e 0003.050 L 4.286 ...04/12/2022 ... |....06/01/2030 ...
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67077M-AD-0 ..... NUTRIEN LTD e L 2BFE | 946,903 |...95.7660 ,000,000 f..ocevvvnnnnnnens 981,262 [coovvvvvvviininee fovvennnnnnn 1,807 foiiiiiiiiiiinns oo e 3.000 |...... IR T[] IO AR 7,500 ....03/23/2018 ...|....04/01/2025 ...
87971M-BD-4 ..... TELUS CORPORATION |--2.BFE ... .. 991,890 |...92.4740 |... .1,000,000 |.. 000996,468 |oeenieieeeiis oo 79T e e e 2.800 |...... 2.891 [FA ...... .... 10,500 |... ...09/14/2016 ...|....02/16/2027 ...
89352H-AT-6 ..... TRANSCANADA PIPELINES LTD . L2.AFE .. 995,810 |...99.0490 |. .1,000,000 .998,473 |.. .4.875 |......4.929 . 22,479 ....01/22/2016 .. 01/15/2026 ...
98462Y-AF-7 ..... YAMANA GOLD INC ..... .2.CFE .. 500,000 |...74.9540 |. . 500,000 500,000 |.. .2.630 |......2.630 ...01/18/2022 .. 08/15/2031 ...
05523R-AF-4 ..... BAE SYSTEMS PLC SERIES 144A . L2.AFE .. 941,080 |...77.6020 |. .1,000,000 947,333 |.. .1.900 |......2.624 ... 11/24/2021 .. 02/15/2031 ...
067316-AD-1 ..... BACARDI LTD SERIES 144A ... .2.CFE .. 479,550 |...90.3420 |. . 500,000 .490,848 |.. .2.750 |...... 3.302 ...12/20/2017 .. 07/15/2026 ...
067316-AD-1 ..... BACARDI LTD SERIES 144A ... .2.CFE .. 479,550 |...90.3420 |. . 500,000 .490,848 |.. .2.750 |......3.302 ...12/20/2017 .. 07/15/2026 ...
09952A-AC-0 . BORAL FINANCE PTY LTD SERIES 144A .2.BFE .. 247,910 |...88.3380 |. . N . 260,000 252,911 |.. .3.750 |......4.545 ....04/24/2018 .. 05/01/2028 ...
09952A-AC-0 ..... BORAL FINANCE PTY LTD SERIES 144A .. voo |- 2.BFE ... .. 306,963 |...88.3380 |... 285,332 |.... ..323,000 |.. 808,319 | e 10856 | e e 3.750 |...... 4.545 ....06/02/2022 ...|....05/01/2028 ...
314890-AD-6 ..... FERGUSON FINANCE PLC SERIES 144A ... |--2.BFE ... .. 596,874 |...91.2230 |... 547,337 |.... . 600,000 |.. 597,009 e [ 135 s e s 4.650 |...... 4.716 ...04/12/2022 ...|....04/20/2032 ...
314890-AD-6 ..... FERGUSON FINANCE PLC SERIES 144A .2.BFE .. 298,437 |...91.2230 |. ..273,668 |. . 300,000 .298,505 |.. .4.650 |......4.716 ....04/12/2022 .. 04/20/2032 ...
472160-AC-7 ..... JDE PEET'S NV SERIES 144A vee |- 2.CFE ... ,991,820 |...75.3750 |... ,507,500 |.... 992,726 |oeeeeeniieeeenn e T4 [ e et 2.250 |...... 3.057 ...09/21/2021 ...|....09/24/2031 ...
472160-AC-7 JDE PEET'S NV SERIES 144A ............... |- 2.CFE ... ...75.3750 |... 753,750 |.... s LB11,99 | e 10816 | e e 2.250 |...... 3.057 ....06/10/2022 ...|....09/24/2031 ...
532522-AB-5 ..... [LIMA METRO LINE 2 FIN LT SERIES 144A . .. 2.CFE .. ...89.1250 |. 787,617 780,183 |.. .4.350 |......4.533 ...04/06/2022 .. 04/05/2036 ...
532522-AB-5 ..... [LIMA METRO LINE 2 FIN LT SERIES 144A . .. .. 2.CFE .. ...89.1250 |. . 787,617 780,183 |.. .4.350 |......4.533 ....04/06/2022 .. 04/05/2036 ...
67078A-AE-3 ..... [NVENT FINANCE SARL .......eeennnn. M..[C...... .2.CFE .. s ...76.3440 |. . 500,000 .498,505 |.. ......2.788 ...11/08/2021 .. 11/15/2031 ...
83368R-BL-5 ..... SOCIETE GENERALE SERIES 144A LML [CL 2 .ceeees . 2.CFE .. |... ,000,000 |...98.3770 |... .1,000,000 |.. B L O PO U RPN OPPPPRN M 12 I AT 6.215 ...06/08/2022 ...|....06/15/2033 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 291,507,519 | XXX 263,005,298 291,872,234 292,001,883 XXX XXX XXX 2,269,892 9,076, 168 XXX XXX
11042C-AB-6 ..... |BRITISH AIR 21-1 B PTT SERIES 144A . ‘ . .2.BFE .. 435,801 |.. 81.6060 |. ..480,222 439,415 |.. .3.900 |......6.255 . 14,046 |....05/10/2022 .. 09/15/2031 ...
11043X-AB-9 ..... BRITISH AIR 19-1 A PTT ..oeovviiiiinnnnns M. .. 2.CFE ..|... ,303,258 |...85.1250 |... . 1,456,155 |.. 11,222 [ oo 7,964 [ i foenns 3.350 |...... 6.883 . 36,586 |....05/20/2022 ... |....06/15/2029 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 1,739,059 | XXX 1,631,441 1,936,377 1,750,637 11,578 XXX XXX XXX 3,000 50,632 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 293,246,578 | XXX 264,636,739 293,808,611 293,752,520 11,201 XXX XXX XXX 2,272,892 9,126,800 XXX XXX
1309999999. Total - Hybrid Securities XXX XXX XXX XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX XXX XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2419999999. Total - Issuer Obligations 297,365,843 | XXX 268,186,251 297,549,234 297,677,768 75 XXX XXX XXX 2,306, 106 9,206,495 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities XXX XXX XXX XXX XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities XXX XXX XXX XXX XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 1,739,059 | XXX 1,631,441 1,936,377 1,750,637 11,578 XXX XXX XXX 3,000 50,632 XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX XXX XXX XXX XXX XXX
2509999999 - Total Bonds 299,104,902 | XXX 269,817,692 299,485,611 299,428,405 11,653 XXX XXX XXX 2,309, 106 9,257,127 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1AL ...7,672,700 1B..$.. ....2,798,229 1C..$ .. D.$ s 6,963,382 1E..$.............. 7,798,550 1F ..$............ 24,287,703 1G..$............. 27,410,002
1B 2A.. ..80,534,081 2B..$ .. 112,789,338 2C..$ ..
1C 3A ... .. 3B.S. 01,999,775 3C..$..
1D 4B ..$ .. 4C ..$ ..
1E 5B 8 5C .8 i
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Loyal American Life Insurance Company

SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 9 10 12 13 14 15 16 17 18 19 NAIC
Desig-
nation,
NAIC
Total Desig-
Rate Foreign | nation
Per Current Exchange |Modifier
Share Current Year's Total Change | Change in and
Par Book/ Used to Unrealized Year's |Other-Than- in Book/ sSVo
CusIP Number Value Rate Adjusted Obtain Amount Nonadmitted | Valuation (Amor- | Temporary |Book/Adjusted| Adjusted |Admini-
Identi- of Per Per Carrying Fair Declared Received Declared But | Increase/ tization) [ Impairment [Carrying Value| Carrying | strative Date
fication Description Shares Share Share Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) [ Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

$
-$.
-$.

$

$

L
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Loyal American Life Insurance Company

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) XXX XXX XXX
5409999999. Total - Common Stocks - Mutual Funds XXX XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts XXX XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds XXX XXX XXX
20931#-10-6 ... |American Retirement Life Insurance Company ........ |.eeeeveeens|orvumnns]onnnnneeennnnnnnns 250,000.000 [-eeevvnnnnaens 57,285,977 |........ 229.024 |....oeeeennn. 57,255,977 |ovvvueeeaaenee 174,875,879 |.evneeieeiiinaeieirnnnns eernnnnanneernnnnaasaaene foaneeeennnnaaaseernnnnanes Jonnnaneee 20,543,961 |-euuneiiiennieeeeeeens ferrennaeas 20,543,961 |eeveeniiieiiiiianes .. 06/08/2005 ..]..cees wunnns
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other 57,255,977 XXX 57,255,977 174,875,879 20,543,961 20,543,961 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 57,255,977 XXX 57,255,977 174,875,879 20,543,961 20,543,961 XXX XXX

5989999999 - Total Common Stocks 57,255,977 XXX 57,255,977 174,875,879 20,543,961 20,543,961 XXX XXX
5999999999 - Total Preferred and Common Stocks 57,255,977 XXX 57,255,977 174,875,879 20,543,961 20,543,961 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

Number

1A 1C.8.. 1D 8 e TE LS s TF 8 e 168 s

1B 2C..$

1C 3C..$

1D 4C ..$

1E 5C..$...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Loyal American Life Insurance Company

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and

Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
912820-EH-0 ......... US TREASURY N/B  2.625% 04/15/25 ... +|-...04/19/2022 ... | Var ious ... 597,330 |.. ....600,000 |..

912820-EU-1 ......... US TREASURY N/B  2.875% 06/15/25 ... +|----07/13/2022 ... | GOLDMAN SACHS & COMPANY . ...807,797 |.. ...310,000 [..

91282CEV-3 ......... US TREASURY N/B  8.000% 07/15/25 ...ueiuesuesuesetsunseesiesensiesieseesessisssssiesissessessissnesensnesnesnesnnanes | concsnesnesneanss +0.07/27/2022 ... | WELLS FARGO BANK N A . ttiutitiittettsttsttstt st st st st st sttt s st sttt sttt st st s dsiesinseesnesensennenans |oonensensensennensensennensennenes |oorensensensensensensensens 10,000 [ooviiiiiiiiiiiiiiinne, 10,000

0109999999. Subtotal - Bonds - U.S. Governments 915,127 920,000

00108H-AP-5 ......... AEP TEXAS INC ~ 4.700% 05/15/32 +|-...05/16/2022 ... |MITSUBISHI UFJ SECURITIE ... ....997,160 |.. ,000,000 |..

00751Y-AE-6 ......... ADVANCE AUTO PARTS SERIES Wl 3.900% 04/15/30 . +|----04/19/2022 ... | BANK OF AMERICA ....813,408 |.. 850,000 [..

00751Y-AG-1 ......... ADVANCE AUTO PARTS INC  3.500% 03/15/32 ... ...05/11/2022 .. [Robert W Baird & Co ... 448,555 |.. ....500,000 |..

01748T-AC5 ......... ALLEGION US HOLDING CO  5.411% 07/01/32 ... 06/07/2022 ... |J.P. MORGAN SECLRITIES INC. .. ... 209,994 |.. ....300,000 |..

090572-A0-1 ...eeee BIO-RAD LABS  3.700% 03/15/32 ... .| J.P. MORGAN SECLRITIES INC. .. ... 304,668 |.. ....325,000 |..

117043-AU-3 .........|BRUNSIICK CORP  4.400% 09/15/32 .| BARCLAYS BANK PLC ............ . 257,301 .300,000

127055-A-3 .........| CABOT CORP  5.000% 06/30/32 . .| J.P. MORGAN SECURITIES INC. . 297,990 .300,000

141781-BII-3 .........|CARGILL INC SERIES 144A  4.000% 06/22/32 . 04/19/2022 ... [BANK OF AWERICA ........... .993,390 ,000,000

2W42ENHS ... JOHN DEERE CAPITAL CORP  3.900% 06/07/32 ... +|-...06/01/2022 ... | GOLDMAN SACHS & COMPANY . ....498,770 |..

204429-AV-7 ......... EQUIFAX INC  5.100% 12/15/27 +|----09/07/2022 ... | WELLS FARGO BANK N A .. ... 799,256 |..

30303M-8H-8 ......... META PLATFORMS INC SERIES Wl  3.850% 08/15/32 ... .|--..12/28/2022 ... | Tax Free Exchange ....880,386 |..

36143L-2H-7 ......... GA GLOBAL FUNDING TRUST SERIES 144A  2.900% 01/06/32 +|---.04/13/2022 ... | Various ... 1,895,517 |..

539830-BR-9 ......... LOCKHEED MARTIN CORP  3.900% 06/15/32 +|-...04/21/2022 ... | WELLS FARGO BANK N A .. .. ..

55903V-AL-7 ......... WIARNERVEDIA HOLDINGS INC SERIES 144A  4.279% 03/15/32 .. ween|----04/06/2022 ... J.P. MORGAN SECLRITIES INC. ,977,620 |.. ....2,000,000 |..

573284-A-6 ......... MARTIN MARIETTA  2.400% 07/15/31 <. |-...04/18/2022 .. [ DEUTSCHE BANK CAPITAL 171,874 |.. 200,000 |..

574599-8P-0 ......... MASCO CORP  2.000% 10/01/30 .... ...05/19/2022 .. |Various ....735,127 |.. ....900,000 |..

670346-AY-1 . .|NUCOR CORP  4.300% 05/23/27 ... 05/18/2022 ... |BANK OF AMERICA ... . 499,200 .500,000

709599-BN-3 . .. | PENSKE TRUCK LEASING/PTL SERIES 144A  4.400% 07/01/27
.| RELX CAPITAL INC

.| J.P. MORGAN SECURITIES INC.

.997,230

. 1,000,000

T4949L-AE-2 . . 4.750% 05/20/32 ..coevviiiieeiiiiinns 05/17/2022 ... |BANK OF AMERICA ... .693,847 .700,000

89787E-AA-9D ......... TRUSTAGE FINANCIAL GROUP SERIES 144A  4.625% 04/15/32 .. . |--..09/12/2022 ... | Various .... 2,550,272 |.. .... 2,776,000 |..

970648-AL-5 ......... WILLIS NORTH AMERICA INC ~ 4.650% 06/15/27 .|...05/19/2022 ... | Various ... 1,566,753 |.. .... 1,568,000 |..

124900-AD-3 ......... CCL INDUSTRIES INC SERIES 144A  3.050% 06/01/30 . . . |--..04/12/2022 ... |BANK OF AMERICA ... .... 1,190,618 |.. .... 1,300,000 |..

98462Y-AF-7 ......... YAMANA GOLD INC ~ 2.630% 08/15/31 A... ....01/18/2022 ...|Tax Free Exchange ....500,000 |.. .

09952A-AC-0 . ..|BORAL FINANCE PTY LTD SERIES 144A  3.750% 05/01/28 C ....06/02/2022 ... |CITIGROUP GLOBAL MARKETS . 306,963 .323,

11042C-AB-6 . ..|BRITISH AIR 21-1 B PTT SERIES 144A  3.900% 09/15/31 . C ....06/10/2022 ... |Credit Suisse Securities . 435,801 . 480,222

11043X-AB-9 . ..|BRITISH AIR 19-1 A PTT  3.350% 06/15/29 .............. C ....06/20/2022 ... |Robert W Baird & Co . . 1,303,258 . 1,456,155

314890-AD-6 . ..| FERGUSON FINANCE PLC SERIES 144A  4.650% 04/20/32 . C ....04/12/2022 ... |BANK OF AMERICA ... .895,311 .900,000

472160-AC-7 . ..| JOE PEET'S NV SERIES 144A  2.250% 09/24/31 .......... C ....05/10/2022 ... |Royal Bank of Canada Europe .801,180 . 1,000,000

532522-AB-5 .. .|LIMA METRO LINE 2 FIN LT SERIES 144A  4.350% 04/05/36 C ....04/06/2022 ... |BANK OF AMERICA ... . 1,559,481 . 1,575,233

83368R-BL-5 .........[SOCIETE GENERALE SERIES 144A  6.221% 06/15/33 ............ C... ...06/08/2022 ... [BANK OF AMERICA ... .... 1,000,000 |.. .... 1,000,000 |..

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 25,970,666 27,473,610 131,427
2509999997. Total - Bonds - Part 3 26,885,793 28,393,610 132,338
2509999998. Total - Bonds - Part 5 1,487,005 1,649,659 8,216
2509999999. Total - Bonds 28,372,798 30,043,269 140,554
4509999997. Total - Preferred Stocks - Part 3 XXX

4509999998. Total - Preferred Stocks - Part 5 XXX

4509999999. Total - Preferred Stocks XXX

5989999997. Total - Common Stocks - Part 3 XXX

5989999998. Total - Common Stocks - Part 5 XXX

5989999999. Total - Common Stocks XXX

5999999999. Total - Preferred and Common Stocks XXX

6009999999 - Totals 28,372,798 XXX 140,554
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Loyal American Life Insurance Company

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
912828-XQ-8 .. |US TREASURY N/B  2.000% 07/31/22 . ..07/31/2022 . | Maturity ... ...315,000 |... .... 315,000 .... 316,675 . (147)]... .. (147))... ..07/31/2022 .
912828-ZM-5 .. |US TREASURY N/B  0.125% 04/30/22 . ..04/30/2022 . | Maturity ... ...553,000 |... ... 553,000 ... 552,613 ....65 |... ..04/30/2022 .
0109999999. Subtotal - Bonds - U.S. Governments 868,000 868,000 869,288 868 082 (82) (82) 868 000 XXX
GOVT OF BERMUDA SERIES 144A SERIES 144A ‘ ‘
085209-AC-8 .. [4.854% 02/06/24 ....ovvvvniiiiinniniiiiiininnnnnns C...... ..09/22/2022 .| Cal | 100.5754 .o v [ 1,005,754 |.......... 1,000,000 ......... 1,026,000 |......... 1,007,667 |.oveiiiiinnnnnnns fooviiinnnnn (2,59)].ceeeeiiiiiiiins forniiiinnnn [T U FTTTION 1,005,074 [ooooiiiviiiiinns Jovvennnnnns (5,074)[........... (5,074)].ccevvnnnnnns 60,496 |..02/06/2024 .
0309999999. Subtotal - Bonds - All Other Governments 1,005,754 1,000,000 1,026,000 1,007,667 (2,594) (2,594) 1,005,074 (5,074) (5,074), 60,496 XXX
AGILENT TECHNOLOGIES INC ~ 3.875% 07/15/23
0084BU-AJ-0 .. | eeveneeiiiiiiiieeieriin e eennen | e .05/04/2022 . |Cal 101.4460 ... ... 2,536,150 |............ 2,500,000 |......... 2,483,070 ..2,497,503 |.... L2497 e, 2,497 |... ..07/15/2023 .
026874-CY-1 .. | AMERICAN INTL GROUP  4.125% 02/15/24 .. ..04/08/2022 .| Cal | 102.4100 . 2,048,200 . 2,000,000 |.. . 1,998,740 |.. ..1,999,629 |. .37 371 ..02/15/2024 .
166764-AH-3 .. | CHEVRON CORP  3.191% 06/24/23 ..05/11/2022 .| Cal | 101.05% .... eeeennn 2,021,187 |.......... 2,000,000 |......... 2,000,000 ........2,000,000 |.... ..06/24/2023 .
25470D-AH-2 ...| DISCOVERY COMMUNICATIONS ~ 3.250% 04/01/23 ....... ..12/22/2022 . |Cal | 100.0000 ..... |eeeeeeeeiiiiiinees o 1,000,000 |.......... 1,000,000 |............ 958,620 |............ 993,598 |....ooeoiiriiiinnnn foonnenenenn 4,895 | [ 4895 [ e 998,493 [ovviiiiiiiiinns oeeeininns 1,507 |oveeennnnns 1,507 ..04/01/2023 .
DOW CHEMICAL CO/THE SERIES W1 3.625%
260543-CX-9 ...]05/15/26 ....evvviiiiniiiiiiiiiiiinceccrieeecennn [ s ..06/28/2022 .|Call 100.7440 ..oow |vvveiiiiiiiineees foeeiiiiinnn 503,720 |...eeeeeeen 500,000 [o.eunnnnnnne 499,800 |............ 499,846 |....oovvvriiinnnnn foovnevennnnenn 15 | e 15 [ e 499,861 [...ovvvveiiiiiins foniieiiinnns 139 [t 139 [t 14,947 |..05/15/2026 .
ERAC USA FINANCE LLC SERIES 144A  3.300%
26884T-AH-5 .. | 10/15/22 ..eevviiiiiiiiiiiiiiiiiineecceeeeeceian [ s ..10/16/2022 . IMaturity ......ccooevvivins |oovinnninniiiiiiins o 500,000 |.eevvvunnnnns 500,000 [o.eunennnnee 472,285 [oooeeeenn 497,131 | o 2,869 | [ 2,869 [ [ LTV LV V(0[O R ) AR RN 16,500 |..10/15/2022 .
FEDEX CORP 1998 PASS TST ETC  6.720% Redempt ion
B1331F-AX-9 .. |07/15/23 ovveiiiiiiiiiiiiiiii i [ s ..01/18/2022 .1100.0000 ....evvnnvvrrnnnns foorernninneniiinins Jevninineens 73,859 [oueeniiiiiinnnn 73,859 [...ccevnennns 89,479 [.....cevnnnns 73,954 |.ovviiiiiiiiiinnn foeeeeiiienn (£ ] N R (£S5 U N VAR <1 U [PPSO RSN R 2,482 1..07/15/2023 .
609207-AT-2 .. | MONDELEZ INTERNATIONAL ~ 2.750% 04/13/30 .. |....... ..03/18/2022 .| Cal | 97.6710 wevee |oeeeeneeeeeeeniees reeeeeees 660,256 |............. 676,000 [............ T34, 771 | 728,399 |oeeeeeeeeiniees e [QIRI0[0) ] AU (1,800) [-vemeeeeemmnees feeeeennnnns 727,099 [oooeeeeiiieieeen foeeeeeeeneeee oo o (58,839)|..04/13/2030 .
PIONEER NATURAL RESOURCES CO  4.450%
T23787-AN-9 .. [01/15/26 ..o | s ..02/24/2022 . |Cal| 108.3445 ... [ [ 2,166,891 |.......... 2,000,000 |-........ 1,820,360 |.......... 1,914,964 |-oocvireiceis [ 2,71 [ i 2,714 [ [ 1,917,678 [ooveeeeeecn [orrieinane 82,322 [ooevne. 82,322 |coreinnne 221,032 |..01/15/2026 .
808513-AG-0 .. [ CHARLES SCHIAB CORP  3.225% 09/01/22 ...... | ....... ..00/01/2022 . [MAtUr ity ooveececcees foovreeirieisieens o 1,000,000 |-........ 1,000,000 ......... 1,000,548 |......... 1,000,017 ovveuvenrererens v (G101 ST ERTN (70 SRS NS 1,000,000 |+evvvrvreiiine forrerrerrierieees [rvrereirnnnene frereeenenne 32,250 |..09/01/2022 .
YAMANA GOLD INC SERIES 144A  2.630%
98462Y-AE-0 .. | 08/15/31 ..euiiiiiiiiiiiiiiiinenecien i [ s ..01/18/2022 .| Tax Free Exchange .......|.cccevvvriiriinnnnns foonnennnns 500,000 |.eevvvunnnnns 500,000 [o.eunnnnnnee 500,000 |............ FSTVLV V[0V S R NN R RN RN LTV LV (V[OOSR A R 5,918 (..08/15/2031 .
BORAL FINANCE PTY LTD SERIES 144A  3.750%
09952A-AC-0 .. [05/01/28 ......cvvvuuniiiiiiiiiiiiiiiiiiiieiiiannnes C...... ..07/11/2022 .| Cal | 96.6470 ... |eviiiiiniiiiiiiins et 1,198,423 [........... 1,240,000 [......... 1,246,154 |.......... 1,254,952 | [ (1,401)] e evveenniiiiinnn o, (1,401) |eveeniiiiiiinns foreeenns 1,253,551 [oiiiiviiinninne Joveinniniiiiinnns o o (22,836)|..05/01/2028 .
1109999999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 14,208,686 13,989,859 13,803,827 13,959,383 8,200 8,200 13,967,673 86,836 86,836 512,257 XXX
2509999997. Total - Bonds - Part 4 16,082,440 15,857,859 15,699, 115 15,835,132 5,614 5,614 15,840,747 81,762 81,762 579,399 XXX
2509999998. Total - Bonds - Part 5 1,515,996 1,649,659 1,487,005 22,528 22,528 1,509,532 6,464 6,464 21,906 XXX
2509999999. Total - Bonds 17,598,436 17,507,518 17,186, 120 15,835,132 28,142 28,142 17,350,279 88,226 88,226 601,305 XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
02931#-10-6 ...|American Retirement Life Insurance Company . | ......... 11/14/2022 .|Return of Capital ....... | ............................. 40,000,000 [.eevvenniiiiinnnnninns foennns 174,875,879 |........ (I L O S OO NPT UTPIN TP 93,696,500 [.....ccvviiiiine Jovenniiniiiiiinnns foviiiiiiiiins Jeviinniiiens | eeeeans
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 40,000,000 XXX 174,875,879 76,712,016 93,696,500 XXX
5989999997. Total - Common Stocks - Part 4 40,000, 000 XXX 174,875,879 76,712,016 93,696,500 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks 40,000,000 XXX 174,875,879 76,712,016 93,696,500 XXX
5999999999. Total - Preferred and Common Stocks 40,000,000 XXX 174,875,879 76,712,016 93,696,500 XXX
6009999999 - Totals 57,598,436 XXX 192,061,999 92,547,148 28,142 28,142 111,046,779 88,226 88,226 601,305 XXX




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Loyal American Life Insurance Company

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 5 6 7 8 9 11 Change in Book/Adjusted Carrying Value 17 18 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange
(Bonds) Book/ Current Other- Book/ Change in | Foreign Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Accrued
CUsSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Interest
Identi- Disposal Name of Shares Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on and
fication Description Name of Vendor Date Purchaser (Stock) Actual Cost Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Dividends
META PLATFORMS INC SERIES 144A  3.850%
30303M-8D-7 .. [08/15/32 ..eeveeeeeeeeeie e .| CITIGROUP GLOBAL MARKETS ....... .. 12/28/2022 .| Tax Free Exchange ........ |oeceeeenns 1,000,000 |......... 878,080 |..........880,386 |............ 880,386 [..oeeeeeneiieeeenn foereneees 2,306 |eeeenneeeeenninn [ 2,306 [-eeeennireeeeenn feereeeeeenniiieee Jeernneeeeeeeies feeeeeeeeeiieeeen e 14,865 [ 5,454
BORAL FINANCE PTY LTD SERIES 144A
09952A-AC-0 .. [3.750% 05/01/28 ..cevveeieeeeieiiaeeeeennnnns .| CITIGROUP GLOBAL MARKETS ....... ..07/11/2022 . 96.6470 ..ot |oeeennnnns 419,000 [.......... 398,197 |..........404,951 [............ 398,487 |eeveeeeeeenies feeeeeeeiis 201 [ e 201 [ e s 6,464 |............6,464 |............ 3,055 |............ 1,528
BRITISH AIR 21-1 B PTT SERIES 144A 100.0000
11042C-AB-6 .. [3.900% 09/15/31 ..ervreeeiieeiiiiieeeeeenes C .|Credit Suisse Securities ....... L 12/15/2022 | eeeeiiiiies e 20,149 |ooeeenennns 18,285 |........... 20,149 [............. 20,149 |oeeeeneeeeei [ 1,864 [oeeeeeeeeiieeeee e 1,864 [oeeeeeeeiieee Jeemmneeeeeeene foreeeeee e [ AT 124
BRITISH AIR 19-1 A PTT  3.350% 100.0000
11043X-AB-9 .. [06/15/29 ...eeeeeeeeeieee e .| Robert W Baird & Co .............. L 12/15/2022 | e e 168,018 |.......... 150,376 |......... 168,018 |............ 168,018 [ooeeeeeeeeeeeeenn Joeeeees 17,642 [eeeeeeeeeeeee Joeeeeeninns 17,642 |oeeeeeeeiees e foeeeeeeeees e [ 2,814 1,079
LIMA METRO LINE 2 FIN LT SERIES 144A 100.0000
532522-AB-5 ...[4.350% 04/05/36 ......ccevruuiiiiirinnnniaaans BANK OF AMERICA .....coevvvvnnnnnns L. 10/05/2022 ] uueiiiiiiiiiiiniiiiinnes eeeeeeiaeas 2,49 |........... 42,067 |oevenn . 42,492 [ 42,492 oo | 425 [ | L T NP PT P FPPPPTTTTUUUUPTRRNN TTTUTPTRTPPP FEPPPTRTTUTTUURY . /3 PTRUTRRTIN 31
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,649,659 1,487,005 1,509,532 22,528 22,528 6,464 8,216
2509999998. Total - Bonds 1,649,659 1,487,005 1,509,532 22,528 22,528 6,464 8,216

4509999998. Total - Preferred Stocks

5989999998. Total - Common Stocks

5999999999. Total - Preferred and Common Stocks

g1

6009999999 - Totals

1,509,532
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Loyal American Life Insurance Company

SCHEDULE D - PART 6 - SECTION 1
Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
1 2 3 4 5 6 7 8 9 Stock of Such
Company Owned by
Insurer on Statement Date
Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/ Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding
0999999. Total Preferred Stocks XXX XXX
02931#-106 ........... [American Retirement Life INSUrance COMPANY ..........coocoicosrosrosssomsissssssnssssssssssnssssssnssssssssssssssssesssnssns | I 88366 ........ [......59-2760189 ....... | LTI [T o OO FOOvu oo v
1299999. Subtotal - Common Stock - U.S. Life Insurer 57,285,977 XXX XXX
1899999. Total Common Stocks 57,255,977 XXX XXX

57,265,977

1999999 - Totals
1. Total amount of goodwill nonadmitted $

CusIP
Identification

SCHEDULE D - PART 6 - SECTION 2
2 3 4 Stock in Lower-Tier Company Owned
Total Indirectly by Insurer on
Amount of Goodwill Statement Date
Included in Amount 5 6
% of

Name of Lower-Tier Company

Name of Company Listed in Section 1 Which Controls Lower-Tier Company

Shown in
Column 8, Section 1

Number of Shares

Outstanding

0399999 - Total




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Loyal American Life Insurance Company

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

Schedule DB - Part A - Section 1 - Options, Caps, Floors, Collars, Swaps and Forwards Open

NONE

Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated

NONE

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

Schedule DB - Part B - Section 2 - Futures Contracts Terminated

NONE

Schedule DB - Part D - Section 1 - Counterparty Exposure for Derivative Instruments Open

NONE

Schedule DB - Part D - Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

Schedule DB - Part D - Section 2 - Collateral for Derivative Instruments Open - Pledged To

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E17, E18, E19, E20, E21, E22, E23, E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Loyal American Life Insurance Company

SCHEDULE E - PART 1 - CASH

1 5 6
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance
Bank of America Depository ........c.c..... . Richmond, VA ..coeieiiiieee e

.: Austin, TX/San Antonio,
Brooklyn, NY

JPMorgan Chase—-Depository .
JPMorgan Chase Investments .

.................... (5,592,848)]..
(3,762,904)|..

.................. 459
Wachovia Bank, N.A. ..... . Winston Salem, NC . .484,820 |..
Wells Fargo Salt Lake City, UT 313,367 |..
Wells Fargo San Francisco, CA .ovvovvvviievninniinnni | oveeeeiie v foveeiiieiiiiiiiieiiieiiieens i e 1,765,304 |..
0199998 Deposits in ... depositories which do not exceed the

allowable limit in any one depository (See instructions) - open

depositories XXX XXX

0199999. Totals - Open Depositories XXX XXX (6,791,803)
0299998 Deposits in ... depositories which do not exceed the

allowable limit in any one depository (See instructions) - suspended

depositories XXX XXX

0299999. Totals - Suspended Depositories XXX XXX

0399999. Total Cash on Deposit XXX XXX (6,791,803)
0499999. Cash in Company's Office XXX XXX XXX XXX

0599999 Total - Cash

XXX

(6,791,803)

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January....o.. (3,155,246) 4. (1,457,598) 7. (1,224,202)| 10. October ....(1,039,788)
2. February...|.ccooonnenne (1,952,357) 5. (2,415,624) 8. (2,341,805)] 11. November... ...(2,571,113)
3.  March (4,018,942) 6. June (3,159,317) 9. September (7,068,739) 12.  December (6,791,803)

E27
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Loyal American Life Insurance Company

Show Investments Owned December 31 of Current Year

SCHEDULE E - PART 2 - CASH EQUIVALENTS

1

CusIP

2

Description

3

Code

4

Date Acquired

5

Rate of Interest

6

Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

Total - U.S. States, Territories and Po ions Bonds

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

481200-67-0 .......

|JPMOHGAN L PP PPPPPON

[ [, 12/30/2022 ... e, 0.000 |

............................... 3,227,837

8309999999.

Subtotal - All Other Money Market Mutual Funds

3,227,837

|CORPORATE LI PP PP PP PPPPPPPPPPPRY

[ [, 12/31/2022 ... e, 1.808 |

.............................. 10,459,382

.................................. 343,323

. Subtotal - Qualified Cash Pools Under SSAP No. 2R

10,459,382

343,323

13,687,219

365,091




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE Loyal American Life Insurance Company

DEPOSITS

States, Etc.

Type of
Deposit

SCHEDULE E - PART 3 - SPECIAL
1 2

Purpose of Deposit

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

4

Fair Value

5
Book/Adjusted
Carrying Value

6

Fair Value

Alabama
Alaska
Arizona

Arkansas

California
Colorado
Connecticut

© N Ok WD =

Delaware

©

District of Columbia

N
=4

Florida

-
N =

Georgia
Hawaii

NN = a4 a a a a a
SO 0o No O R ®

Maryland

N
N

Massachusetts

NN
> w

Michigan

Minnesota

N
o

Mississippi ...

N
o

Missouri

N
N

Montana

N
®

Nebraska ..

N
©

Nevada

w
©

New Hampshire

w
=

New Jersey

w
N

New Mexico
New York
North Carolina
North Dakota

W w
> w

W oW W W
® N o O

Oregon

w
©

Pennsylvania ...
Rhode Island
South Carolina
South Dakota
Tennessee

»
=4

N
-

N N N N
ook wbn

Vermont .

IN
N

Virginia

'S
*®

Washington

I
©

West Virginia

I3
©

Wisconsin

[$)]
a

Wyoming

&)
N

American Samoa

o o
> w

Puerto Rico
U.S. Virgin Islands
Northern Mariana Islands

o o
o o

o
N

Canada

I3
®

Aggregate Alien and Other
Subtotal

59.

103,648

Life

435,652

154,092,047

140,425,661

156,316,051

142,443,806

DETAILS OF WRITE-INS

. Reinsurance with Great American and
Continental General

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above)

154,092,047

140,425,661

140,425,661

E29
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