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Annual Statement for the year 2017 of the Separate Accounts of the National Life Insurance Com pany

ASSETS

Current Year Prior Year
1 2 3 4
General Account Fair Value Total
Basis Basis (Cols. 1+2) Total
1. BONds (SChEdUIE D)......oovvuiriiiiriiiisiie s sissesssssssssssssesssssssssssssinns | snessessnensnessessessesenineld | oessessessnnens 182,973,274 | ..o 182,973,274 74,699,694
2. Stocks (Schedule D):
2.0 Preferred SIOCKS. .........civuiveriieiiiiiieriietii st sesinsinees | sonerisesiseni e [0 OO [0 OO (O OO 0
2.2 COMMON SEOCKS. ...ouucerurtrsceesrisseeisees i esss st sss s | sesssesssesss st ssee s (U O 620,592,954 |.....cccovvveen 620,592,954 |.....cconvvvrnens 648,623,717
3. Mortgage loans on real estate (SChedUlE B).........ccouevriiieieiiieicecee e | e (0 U 0 oo 0 e 0
4. Real estate (Schedule A):
4.1 Properties held for the production of income (less
I 0 ENCUMDIANCES)......cvvverecrecrersisseeesesss s ssss s ssessssssssssssssssssssssssses | serssssnssssssssssssssessessssenss [0 L0 T [0 0
4.2 Properties held for sale (less §.......... 0 €NCUMDBIANCES).....vvuveererrereirerinsieisenss | eeverseessssnssssesessesssssssssnesnd [0 RN (0 R (0 U 0
5. CONMACE I0BNS......uverrirrirrirrierierie ittt | setisete ettt L0 RO L0 OO (O OO 0
6.
.......................... 959,395 |...cocviverriennennn. 544,330
7. Short-term investments (Schedule DA)............oucureermernernrrensrresnsesnens [ sevssesessssssenssnesenennQ | vonerneseessssen 18 | 18
8. Derivatives (SChedule DB)..........cceuririeiiriieeireieeinsieeeneiseseneesesssseessesssesennes | sessesessensssssssseensssssessenessQ | eoneneinenensnnssnnensnsseneesd [ eorneniineness e (0 R 0
9. Other invested assets (SChedule BA).........c..oceeereernnererneeensnsseesnssrseess | vevenensmsessnsesssssneenneesns0. | vovevonseennenonnen 11,226,750 | oo, 17,226,750 |.coovvvrecrenens 15,465,153
10.  Securities lending reinvested collateral assets (Schedule DL)...........coucveeenernnecens [ eeverrnerenernnerennnnnneeinnen0 |0 e (O R 0
11, Aggregate write-ins for iNVESted @SSELS..........uwwwerrerriirenernncrinerisecsncnennnenins Lossrsessennssesssnsesnee0 | vonsonnd | (O R 0
12.  Subtotals - Cash and invested assets (LINES 110 11).......coucvrverrncrnernerrnnrinnerinies [ cverrnneeinsernsensncennennineen0 | oneeiinnnnnnnnn821,752,392 | s 821,752,392 |..coovvirirrns 739,332,895
13.  Investment income due and CCTUEM.............rveererrrvinerenerieriieerieeeensnenssensons | rerssnesisnsnnenssennnnenseenn0 | v 1,723,341 | i, 1,723,341 | e 670,632
14, Receivables for SECUMHIES..........vvwrrrcirrrerceeerieriessisseesssseessssssesssnnssns | vovesnessssnsssesssnnsenssennn0 | v | (O RN 0
15.  Net adjustment in assets and liabilities due to foreign exchange rates..........cooveves | cerrreinrnrneiseinisseneenns [0 N (0 R (0 U 0
16.  Aggregate write-ins for other than INVeSted aSSELS...........ovrrrrrrrinienirreneneiriinees | srrssessissssssessessns s [0 [0 (O R 0
17. Lines 12 to 16
10T Rt | Sebi et LU RO (O RO (O RN 0
..................................... 0
T103. R | Seni ettt (O RO (O RO (O RN 0
1198. Summary of remaining write-ins for Line 11 from overflow Page..........ccc.uvemenrnes | wenrerremernsenseseisnssnsenneeenns [0 R (0 0 | e 0
1199. Totals (Lines 1101 through 1103 plus 1198) (LiN€ 11 @DOVE)......cueererrerrerenmrarerrernees | cosmesessesssssssssessesanssneseesns [0 [0 [0 I 0
180T oottt | Hebs ettt (O RO (O RO (O R 0
1802, oottt | Hebsene ettt (O (O RO (O R 0
1803, oottt | Sebi ettt (U OO (O RO (O R 0
1698. Summary of remaining write-ins for Line 16 from overflow page.........cccoeceveerienens | wvvcveerreneneieneseisnenennn0 | o (0 U (O 0
1699. Totals (Lines 1601 through 1603 plus 1698) (Line 16 @DOVE)...........ccceurveriiicreriiiiien | cereriieeiiiesieessiersneseenenad 0 | oo 0 | oo [0 OO 0
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Annual Statement for the year 2017 of the Separate Accounts of the National Life Insurance Com pany

LIABILITIES AND SURPLUS

Current Year Prior Year
1 2 3 4
General Account Fair Value Total
Basis Basis (Cols. 1+2) Total
1. Aggregate reserve for life, annuity and accident and health contracts
(Exhibit 3, Ling 9999999, COL. 2).....cvveererrererrrrinrerresnesnsssssssssssessssssssssssssssssssssesssssssssessesssssssssessessanss | sssssssssessassssssessassassans (V1 IO 814,932,922 | ............. 814,932,922 | ............. 732,028,428
2. Liability for deposit-type contracts (Exhibit 4, Line 9, COl. 1)......curierrruririrreereereineinsissieeseisseseeees | rveeesesesssssssssessesennes (0 RN [0 (0 0
3. Interest MaINENANCE TESEIVE. .......c..oiuuiiieieeirei ettt | eebesesisesese s (O N (0 T (01 O 0
4.  Charges for investment management, administration and contract guarantees due or accrued...... | ...ocooevveveiercreenennans 0 | oo [0 TR [0 TR 0
5. Investment expenses due or accrued (EXNiDit 1, LINE 24)..........ccvvereiieieieiiesieeseesesseseseiens | cvevessesessssssessssssenees (0 TN [0 I [0 T 0
6. Investment taxes, licenses and fees due or accrued, excluding federal income taxes
(EXPIDIE 2, LINE 8)....cvvvevevrrerirreireisseeirsiseesieesiesss st ssssesss s sssessssasssenssnsnsseness | sssssesssnessssssssnessnenens (O (O [V R 0
7. Federal and foreign income taxes due or accrued (excluding deferred taxes).........ccvcvevevvereeereerens | orveeevieieesisieissienens 0 [ oo 0 [ oo 0 [ e 0
8. Reserve for future federal INCOME tAXES.........cuurvuivuiriiriiiin st entes | eesesesssesesesesesesesesenens (O O (01 (01 0
9. Uneamed iNVESIMENTINCOME...........cuiiiieiieiierirerirece ettt | eesesesisesesesesenesenenenens O RN (0 (01 O 0
10. Other transfers to general account due or accrued (net) (including §.......... 0 accrued
expense allowances reCOgNIZEd N TESEIVES).........ccviviuivevieieieeieiiesessse et ssssessssssssas | sessessesssisssssessssssesens (01 I (19,512) | coveverereireinn (19,512) | v 1,015,065
11. Remittances and items N0t @lIOCALEM...........c..cvuiieiiciiciii st | e (O RN (O 0 | oo 0
12 DBIVALIVES. ..o | et (O RN (O LU I 0
13, Payable for SECUMLIES........cceiiiceeiicteeiee sttt aebnns | ebesssesesssnsebessesessees 0 [ oo 0 [ e 0 [ e 0
14, Payable for SECUMLIES IBNAING........ccvverereieieieese et ssses e ssbesss s sssssssensns | sessnssssesessnsessessnsensnsd | sovesesissessesiesessesesenns 0 [ oo 0 [ e 0
15.  Net adjustment in assets and liabilities due to foreign exchange rates..........co.covvrinrnrreninenens | v (0 RN [0 R (0 0
16.  Aggregate Write-inS fOr NADIIIHES. .........erveererrereirieeirrirs et ssensesses | srsssssssssssssssssssssseneans [ P 15,031 | oo 15,031 | oo 55,400
17. Total liabilities (including $.....(19,512) due or accrued net transfers to or (from)
the GENETAI BCCOUNL)........uveeurireeeicisesi sttt | ebiensssss st [ I 814,928,441 | ............ 814,928,441 | ............ 733,098,893
18, CONTDULEA SUIPIUS.......vvvevieiicictieete ettt bbbt stensesenns | ssbensessessnsessessessssensas 0 | oo [0 R [0 TR 0
19.  Aggregate write-ins for special SUrPIUS fUNDS..........cccoveieiinieicinisesseess e | overessesesesssseseenssenses (1 IO 8,547,291 | covvvvrrinne 8,547,291 | oo 6,904,633
20, UN@SSIGNEA fUNGS........oiveiiiiciecce ettt bbb bbbt saebesnsess | eresesessesesssesessnassesans (O [0 (RO 0
21, Surplus (Lines 18 through 20)...........cvrreeirirreieriresiesiseessesesesssessssesssseesssessssesssesssessssesssns | srsssssssssssssssssssessens (O I 8,547,291 | ..o 8,547,291 | .coovvvrnenenne 6,904,633
22, TOAIS. ..ottt ettt | eereennienaee ettt enteeae () [ 823,475,732 | ...c.enc. 823,475,732 | .....eu.. 740,003,526
DETAILS OF WRITE-INS
1601. Investment tranSaCtioNS iN PIrOCESS..........cvveveiiiiieirieieietce ettt besenseaens | oesessssssssessssesesssnsesens [0 I 15,031 | oo 15,031 | oo 55,400
TB02. etk nretn | Sbseeensense ettt enae (0 RN [0 [0 0
TB03. oA ARtk nretn | Sbseeeerensee et et et entenae (0 RN [0 [0 0
1698. Summary of remaining write-ins for Line 16 from OVerflow Page.........ccocevereerrureneneeneensisirneneines | ceereeeeseesnseneesseeeeneens 0 (01 (0 U 0
1699. Totals (Lines 1601 through 1603 plus 1698) (LINE 16 @DOVE)..........ruueirerimminirersereseresenssssessssnenss | neresssssssssesssssesssssnns O I 15,031 | v, 15,031 | oo 55,400
1901. Annuity Mortality FIUCIUBHON FUNG........c..ivmiiiirieiicciicciceieeisis e essssesessessessssenes | veesssssssesssssssnesssnens (1 I 8,547,291 | ..oovvvvennn. 8,547,291 | oo 6,904,633
1902, ettt | et nen et (O R (U RS [V R 0
1903, et | ettt (O R (O RS [V R 0
1998. Summary of remaining write-ins for Line 19 from overflow Page...........ccceereeeveerreeeeeeeeseesieees | cveerveeseseseseseeseseenes (0 R [0 [0 0
1999. Totals (Lines 1901 through 1903 plus 1998) (LiNE 19 @DOVE).......currerrerrerisirsressessissessnessessesnsanesnes | sesssesssssssssssssssssssasens [V 8,547,291 | .o 8,547,291 | oo 6,904,633
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Annual Statement for the year 2017 of the Separate Accounts of the National Life Insurance Com pany

SUMMARY OF OPERATIONS

Curre;t Year PriorZYear
1. Transfers to Separate Accounts:
1.1 Net premiums and annuity considerations for life and accident and health Contracts..............ccccoceevivereeiiicncccceece | s 23,562,335 | ..oevieeriiireeines 24,265,078
1.2 Considerations for supplementary contracts with life contingencies
1.3 Aggregate write-ins for other transfers to Separate Accounts...... 1,454,767
14 TOHAIS (LINES 1.1 80 1.3).euiueiieiieiiiieiie ittt bbbt 25,719,845

Transfers on account of deposit-type contracts (including $
Net investment income and capital gains and losses.
Aggregate Write-iNS fOr 0TI INCOME.........c..iurieircie ettt
TOLAIS (LINES 1.4 10 4)...uvoreevecveesiees ettt et a bbb b a bbbttt b bbb et s s s bbb s bt n s ban s enn
DEDUCT:
6.  Transfers from the Separate Account on account of contract benefits:
8.1 DA DENEMS. ...t
6.2 Matured endowments
6.3 ANNUILY DBNETIES. ..ottt
6.4 Payments on supplementary contracts with life CONINGENCIES............vuriierierririece et eenes
6.5
6.6
6.7
7. Transfers 0n acCouNt Of POIICY I08NS...........ceiuiiiuiiiiriiiieie ettt bbbt sns
8. Net transfer of reserves from or (to) Separate Accounts
9.  Other transfers from the Separate Accounts:

Sl < A

Accident and health benefits
Surrender benefits and withdrawals for life contracts
Aggregate write-ins for other transfers from Separate Accounts on account of contract benefits...........cccverrerrrerrrninnenns

9.1 Federal and foreign income taxes incurred

9.2  Change in expense allowances recognized in reserves

9.3 Aggregate write-ins for other transfers from Separate ACCOUNES...........cccvviveviiireiieieieeeee e
10, SUDLOLAIS (LINES B.1 10 9.3)....uuieieierieiieiississies sttt
11.  Fees associated with charges for investment management, administration and contract guarantees..
12.  Increase in aggregate reserve for life and accident and health contracts
13.  Increase in liability for deposit-type contracts
14.  Increase in reserve for future federal income taxes...
15.  Aggregate write-ins fOr reSErves and fUNDS............cccviviieiiiciicce ettt
16, TOtAIS (LINES 1010 15)....uiuiieiieiieiciiesiicictsete ettt ettt bbb s bbb bbb bbb sttt ann
17.  Net gain from operations (including $
18, SUIPIUS, DECEMDEE 31, PHOT YEAI........ucviieieiiiieiieie ittt bbbt bbbt aes
19, Net gain from OPETAtIONS (LINE 17).......cuueieiererireiiesireiieiseesssee e stesese e ess st st s e s bbbt n s
20.  Surplus contributed or (withdrawn) during year.
21.  Change in reserve on account of change in valuation basis, (increase) or decrease
22.  Transfer from Separate Accounts of the change in expense allowances recognized in Ling 21...........cccoeevvvieeieersseceseieennns
23.  Aggregate write-ins for gains and losses in surplus
24.  Surplus, December 31, current year (Page 3, Line 21)..

..57,678,738

....... 2,544,428
(1,933,866)

.............................. 2,922,273
............................. (2,659,718)

(1,034,576) | ...oovvvrririnririenne (943,771)
................................. 497,580 | ..o 215,912
45,251,493 | .oooonns 43,283,815

19,594,847 | .. ..20,065,855

19,232,675

DETAILS OF WRITE-INS

01.398 Summary of remaining write-ins for Line 1.3 from OVEMIOW PAGE.........ccucviuiuieiisie ettt
01.399 Totals (Lines 01.301 through 01.303 plus 01.398) (Line 1.3 above)

0401.

0498. Summary of remaining write-ins for Line 4 from overflow page
0499. Totals (Lines 0401 through 0404 plus 0498) (LINE 4 @DOVE).........cccivcuiviieiieiiiieieteictcietie ettt sttt es st sss e s s snseaennseaas

06.701

06.798 Summary of remaining write-ins for Line 6.7 from overflow page
06.799 Totals (Lines 06.701 through 06.703 plus 06.798) (Line 6.7 above)..

09.301 HOEPP/AEPP EXDENSES.......oucuureuieneereereeseeseeseeseesassseseesessessssssessesssssssessessessssssessessassssssessessasssessessessassssssassasssssessessasssssessessassne
09.302 OO TrANSIEIS......vucviiieciiieiieiseisere et s st b s R8st ns

09.398 Summary of remaining write-ins for Line 9.3 from overflow page
09.399 Totals (Lines 09.301 through 09.303 plus 09.398) (LINE 9.3 @D0OVE).....c..ciieiiiiieieicisis ettt

1501.

1503.
1598.
1599.

Summary of remaining write-ins for Line 15 from overflow page
Totals (Lines 1501 through 1503 plus 1598) (Line 15 above)

2301.
2302.
2303.
2398.
2399.

Summary of remaining write-ins for Line 23 from OVEIIOW PAGE........ccoveiiiiieieiceie ettt

Totals (Lines 2301 through 2303 plus 2398) (LINE 23 @DOVE). ... ruuererereieiisieseessisessss e snsssssee st ss st snesees
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Annual Statement for the year 2017 of the Separate Accounts of the National Life Insurance Com any

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS

Ordinary Accident and Health 9
3 7 8 Aggregate of All Othel
Total Individual Annuities Life Insurance Group Other Lines of Business

GVS

1. Transfers to Separate Accounts:
1.1 Net premiums and annuity considerations for life and accident and health contracts
1.2 Considerations for supplementary contracts with life contingencies..
1.3 Aggregate write-ins for other transfers to Separate Accounts........

1.4 Totals (LINES 1.110 1.3) vt
Transfers on account of deposit-type contracts (including $.
Net investment income and capital gains and [0SSeS..........cccvvveererrieirerseinireneens
Aggregate write-ins for other income............cccooeevee

bR

DEDUCT:
6. Transfers from the Separate Account on account of contract benefits:
6.1 Death benefits
6.2 Matured endowments.
6.3 Annuity benefits..........ccocvieveiiicreicee s
6.4 Payments on supplementary contracts with life contingencies..
6.5 Accident and health benefits..........cccovereerininennsieiennes
6.6 Surrender benefits and withdrawals for life CONracts...........ccovvevveverevieinnse s
6.7 Aggregate write-ins for other transfers from separate accounts on account of contract benefits..
Transfers on account of POLICY [0ANS...........ccevcviiieieiese et aes .
Net transfer of reserves from or (10) SEPArate ACCOUNES..........cccvvueeviirieeieicieee ettt
Other transfers from the Separate Accounts:
9.1 Federal and foreign iNCOME taXeS INCUITE. ..........cvueveueieeieiesie ettt st s
9.2 Change in expense allowances recognized in reserves............
9.3 Aggregate write-ins for other transfers from Separate Accounts...

©oo~N

2,544,428

................... (1.933.866) | ..

=
o
o
=~
3]
~
2

10. Subtotals (LINES 6.110 9.3)......vuiieieiieieieeese ettt st nens
11. Fees associated with charges for investment management, administration and contract guarantees.
12. Increase in aggregate reserve for life and accident and health contracts.
13. Increase in liability for deposit-type contracts............cooveerverrerernrirninns
14. Increase in reserve for future federal income taxes..
15. Aggregate write-ins for reserves and funds..........

16. TOtalS (LINES 1010 15)...uuieiecereiirieneireisecssseseeeese sttt ettt sssenssnssnsnns

147,750,834

17. Net gain from operations (including §.......... 0 unrealized capital gains) (Line 5 minus LiN€ 16)..........cccoererrrvrvenrnrererennns

i, 1,642,658

01.301 L0AN COllAtEral INTEIESL...........eveveveeieicteeie ettt ettt bbb sttt s aesens et
01.302

01.398 Summary of remaining write-ins for Line 1.3 from OVErflow Page..........c.vvnrirriienreninrssisiesseesssseseessssesssseessenens
01.399 Totals (Lines 01.301 through 01.303 plus 01.398) (Line 1.3 above)..

1,473,812

0407, s
0402. ...
0403, s

0498. Summary of remaining write-ins for Line 4 from OVEMlOW PAGE........vurvrrrrrurerineireireiesieeirsiee et ssessssesenns

0499. Totals (Lines 0401 through 0403 plus 0498) (LINE 4 8DOVE)........ruiuereriuirisissessessesne s sesssesssssns s snsssesesssneans

[O L3 T
06.702 ...
06.703 .o

06.798 Summary of remaining write-ins for Line 6.7 from overflow page......
06.799 Totals (Lines 06.701 through 06.703 plus 06.798) (Line 6.7 above)

0
0
0
0
0
.0
.0
0
0
0

09.301 HOEPP/AEPP EXDENSES.......oovererrereeseeeesreseeseeseesessessseesessessaesssssessssseesessassssssessassassssssessssssssessasssssessessassssssessssssssnses
09.302 Other Transfers..........
09.303 oo

09.398 Summary of remaining write-ins for Line 9.3 from overflow page......
09.399 Totals (Lines 09.301 through 09.303 plus 09.398) (Line 9.3 above)..

1802, ettt SRS RS R A ERARR RS E R E AR R R Rttt
1503, st en
1598. Summary of remaining write-ins for Line 15 from overflow page...

1599, Totals (Lines 1501 through 1503 plus 1598) (LINE 15 @DOVE)..... .ooooovorrroooososeoseosoeoseeesooses oo e




Annual Statement for the year 2017 of the Separate Accounts of the National Life Insurance Com pany

RING THE YEAR

ANALYSIS OF INCREASE IN RESERVES DU
1

Ordinary Group
2 3 4 5 6
Life Individual Supplementary Life
Total Insurance Annuities Contracts Insurance Annuities
1. Reserve December 31 oOf Prior YEar..........cccceveviveieieisieessee e sssessenes | enies 732,028,428 | ...... 279,617,465 | ...... 169,082,742 | ..coveverviernes (01 0. 283,328,221
2. Tabular net premiums and considerations for annuities and supplementary
contracts with life CONtINGENCIES...........covvevevceeeeieese e | eveaes 23,562,335 | ........ 17,766,452 | .......... 5,795,883 | ..cooovriierieinns (0 I (01 I 0
3. Increase or (decrease) from investment results after provision for
federal INCOME tAXES.........ouurerririice e | creees 122,714,688 | ........ 53,835,350 | ........ 28,745,301 | .ooocvvveerens (V1 O (V1N I 40,134,037
4. Tabular less actual reServe relfased............ooueviuierieeversiieiciseeseeeeseesssssiens | crevesissessesesnens (01 [0 [0 (01 (01 0
5. Increase in reserve on account of change in valuation basis...........cccoeeeerrrriennes | covrrreininnnnin [0 [0 [0 (01 (01 0
6. Other iNCreases (NEt)........oueieurieieiiirieieieisse et snsenss | eeseesnees 1,473,812 | .......... 1,472,028 | ....ccovvvnve. 1,784 | e, (0 (0 0
6.1 Change in excess of VM-20 deterministic/stochastic reserve over
NEE PrEMIUM TESEIVE. ......cecvveivireiieteteeete ettt sss s ssnnsens | everesseressnsesessnand [0 o 0 ... D0 S D00 S D09, S XXX
7. TOtalS (LINES 110 6)..euvueecererreeireereireieeinstseesee sttt sssessessnnnns | resas 879,779,262 | ...... 352,691,295 | ...... 203,625,709 | ...ooisrenriirirnnenns [0 I 0 [ 323,462,258
8. Net transfer of reserves from or (to) Separate ACCOUNtS............ccovereevecvevereeenns | v (1,933,866) | .......... 3,152,141 | ......... (1,936,007) | ...cooveererrrrrennn (0 I (0] (3,150,000)
9. TADUIA COSL.....ouuereiiiciee bbb w0 [ 0 [ 0 | (V1 0
10. Reserves released by death...........ccccueeeicueicieiciiiieceece s | v 26,848,537 |.......... 3,151,302 |........ 23,697,235 | .o, (0 [0 0
11. Reserves released by other terminations (Net)............ccoeevvievveeeieieeieceeieies | e 18,329,391 | ........ 18,329,391 | ..o [0 I [0 [0 I 0
12. Transfers on account of annuity and supplementary contract payments
involving life CONtINGENCIES.........c.cvereiriiiesiieiessieie et sesnaes | sevsnaes 2,544,428 | .......... 2,544,603 |.....cccooevneee. ((NE) ] P—— (01 (01 0
13. Charges for investment management, administration and
CONErACE QUATANTEES.......cvieieeee ettt | ereens 19,594,847 | ........ 17,052,135 | .......... 2542712 | oo (0 I [0 I 0
14. Aggregate write-ins for other decreases in reSErVeS.........coveeveeieesesseiens [ evesneenaes (536,996) [ ............ (593,886) [ ............ (328,909) [ ...ooveriririarinnad [ [V . 385,799
15. Totals deductions (LINES 8 10 14)........cc et sseseeseeeesessenens | seeeees 64,846,340 | ........ 43,635,685 |........ 23,974,856 | ..o [ I 0 [ (2,764,201)
16. Reserve December 31 0f CUITENt YAT..........cccvevvveiveiicerceeee s | s 814,932,922 | ...... 309,055,610 |...... 179,650,853 | ....ccocvvvrevirirnen [0 I 0 ... 326,226,459
DETAILS OF WRITE-INS
1401. Change in expense allowance recognized in rESEIVES.........ccoueveveerererseerienins | eovevnns (1,034,576)| ............ (711,607) ] ... (322,969) | ...ooovverrerrririnnnd (0 (01 0
1402. HOEPP/AEPP EXPENSES......c.cviviiieiirirereieiessesisisssssesssssssesssssessssssssssssessssnss | sossessesenns 385,799 | oo [0 [0 (01 (1 385,799
1403, Other TrANSETS. ..o | seesssseees 11,781 | e 7,729 | (GTSL0) 1 I (V1 O (V1 A 0
1498. Summary of remaining write-ins for Line 14 from overflow page.........ccoveeeveees | covvereivereieiennn. [0 [0 [0 (01 (01 0
1499. Totals (Lines 1401 through 1403 plus 1498) (Line 14 @bOVE)......cccovverrererersrsnies [ correnenes (536,996) | ....c0evvn. (593,886) | ....vevve. (328,909) | ..o [0 0 [ i 385,799
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Annual Statement for the year 2017 of the Separate Accounts of the National Life Insurance Com pany

EXHIBIT OF NET INVESTMENT INCOME

1

Collected
During Year

2
Earned
During Year

1. U.S. government bonds
1.1 Bonds exempt from U.S. tax...
1.2 Other bonds (UNGMFIIALEA)...........coeviveicicicie ettt bbbttt bbb nans
1.3 BONGAS Of AffIALES......c..cviieicicieie bbbttt
2.1 Preferred Stocks (UNAFfIIAIEA)..........cuiueireieiisices ettt n
211 Preferred StOCKS Of AffllateS.........ciiiiiieicci ettt
2.2 Common StOCKS (UNAFFIIAIEA)..........cceviiieeiiicte ettt bbbt
2.21  CommON SEOCKS OF @ffIlIALES. ........evvierreirieie ettt
3. Mortgage loans
4. Real estate
5. Contract loans
6.  Cash, cash equivalents and short-term investments
7. DEriVaAtVE INSITUMENLS.......c.cviiiieieiiicis et ettt s bbb s bbb s b st bt s st s b naen
8. OhEriNVESIEA ASSELS.........oveiicviiicic ettt bbb bbbttt
9. Aggregate write-ins for investment income.
10.  Total gross investment income
11, Investment expenses
12.  Investment taxes, licenses and fees, excluding federal income taxes
13, INEEIESE EXPENSE. .. ...veiveetcicite ettt s b s b s s 4 s ks bR A AR AR AR ARttt
14.  Depreciation on real estate and OthEr INVESIEA @SSELS...........coviuiieiiiiieeici ettt s bbbt bbbt s
15.  Aggregate write-ins for deductions from INVESIMENT INCOME. ..ottt b sttt
16.  Total deductions (LINES 11 thIOUGN 15)......ciiiiiiieiiiiieieiieisse ettt a8 sk R s s R bbbttt
17. Net investment income (LINE 10 MINUS LINE 16).......c..ocviiiuiieiicresicte ittt ettt bbb b a et a et b s b b s b b s bbbt st s st bnes
DETAILS OF WRITE-INS
0901.
0902. .0
0903. ... .0
0998. Summary of remaining write-ins for Line 9 from overflow page.. .0
0999. Totals (Lines 0901 through 0903 plus 0998) (Line 9 above)... .0
1501. Misc. A5
1502. .0
1503. ... .0
1598. Summary of remaining write-ins for Line 15 from overflow page .0
1599. Totals (Lines 1501 through 1503 PIUS 1598) (LINE 15 @DOVE).........ciuiviiieirieiictiiiesstesisssiesssasssesssassses s sss s sssss s s sss st esssssessesssssnssssssssssnsesssssssensessssensessssnes | seseres .15
(@) Includes $ 126,945 amortization of premium and less $.....1,093,165 paid for accrued interest on purchases.
(b) Includes $ ...0 amortization of premium and less $..........0 paid for accrued dividends on purchases.
(¢) Includes$..........0 accrual of discount less §.......... 0 amortization of premium and less §.......... 0 paid for accrued interest on purchases.
(d) Includes $ 0 for company's occupancy of its own buildings; and excludes §.......... 0 interest on encumbrances.
(e) Includes $ 0 amortization of premium and less §.......... 0 paid for accrued interest on purchases.
i} ...0 amortization of premium.
(9) 0 investment taxes, licenses and fees, excluding federal income taxes, attributable to segregated and Separate Accounts.
(h) Includes$..........0 interest on surplus notes and §.......... 0 interest on capital notes.
(i) Includes §..........0 depreciation on real estate and §......... 0 depreciation on other invested assets.
EXHIBIT OF CAPITAL GAINS (LOSSES)
1 2 3 4 5
Realized Change in
Gain (Loss) Other Total Realized Change in Unrealized
on Sales Realized Capital Gain (Loss) Unrealized Foreign Exchange
or Maturity Adjustments (Columns 1 +2) Capital Gain (Loss) Capital Gain (Loss)
1. U.S. governmMeNt DONGS.........ccceviviueiiereiieeseee e enenes | evevvssesesssesesssesesensesens 0 [ cveeeveeerereeieieieneend0 | e 0 [ e 0 [ e 0
1.1 Bonds exempt from U.S. taX.......ccceceuierrivieeiieeeeeeeeesiiees | e 0 [ ceeeveeereeeieieeeneend0 | e 0 [ e 0 [ oo 0
1.2 Other bonds (Unaffiliated)...........cccriveevierinerinerineineinineneeieees | e (B7,761) | v 0 [ s (B7,761) | v 8,969,563 | ..o 0
1.3 Bonds Of @ffiliates.........ccveeveevieiieeieseece s | cvevereeiesese s 0 [ ceeeveeereeeinieeenennd0 | e 0 [ oo [0 IO 0
2.1 Preferred stocks (Unaffiliated).........c.ccovurrernrirrininrnnreininnnnins | ceeveeeeesenseeesesssesseeees (01 SRR | I ISP (0 R L0 O 0
2.11 Preferred stocks of affiliates..........cccocveereiereeeieeeeeccseieens | v 0 [ o0 | e (0 TR L0 O 0
2.2 Common stocks (Unaffiliated)...........cccoveveereirereieieieieeceeeeiees | e 40,894,990 | ..o | 40,894,990 | ...ccoovvernee 46,949,577 | oo, 0
2.21  Common stocks of affiliates..........ccccvvereivireieiicieeeeeesiecees | e 0 | o0 | e (0 RO 0 | o 0
3. MOMQGAGE I08NS........eeeeeceie ettt | seeeesest et eees (0 SRR | N ISP (01 S 0 | oo 0
4. REAIESIALE....c..cvcvie et | e 0 | o0 | e (0 TR 0 | oo 0
5. Contract loans reie | e 0 | orereeeeeerieiensieeene0 | e (0 TSR L0 TR 0
6. Cash, cash equivalents and short-term investments..........cccccoes | covverivieievcieieieinens 0 | o0 | e (0 TR L0 TR 0
7. Derivative INSIIUMENLS........c.cviiieiiieesee e | vntesesiesesse s 0 | o0 | el (0 TSR L0 RN 0
8. Otherinvested ASSELS........couvveiirieeiieeie e essienens | ceresseses st esenes 0 | corerereneererensienieenn0 | e (01 I 1,471,206 | oo 0
9. Aggregate write-ins for capital gains (I0SSES)........vverrverrerrreiiens | cersrrersrssieseesssessensenenes [0 PR RRys | I [POOOOUOR PR (01 P [0 I 0
10.  Total capital gains (IOSSES).......cccererviererreireisieeerereiesssiesseesens | ervveereseeenens 40,857,229 | ..coooveerveeeieieereenn0 | s 40,857,229 | ....coovverrnnn 57,390,347 | coevevereeieeeeee . 0
DETAILS OF WRITE-INS
09071, 1ottt ns | eeteeetes sttt 0 [ om0 | e L0 (0 0
0902, .ottt s | estestess ettt 0 [ om0 | s L0 (0 O 0
0903, ettt bbbt ens | esbesbse bbbt 0 [ o0 | s (0 N (0 0
0998. Summary of remaining write-ins for Line 9 from overflow page... | .....cccoeoveeeerirererennen. 0 | orererereeeensieieenn0 | e (0 R L0 TR 0
0999. Totals (Lines 0901 through 0903 plus 0998) (Line 9 aboVe)........ | cevrerivrrerericrsrieriarnns [0 PR RORyN | I [POORORTOROR OO (01 P [0 P 0
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Annual Statement for the year 2017 of the Separate Accounts of the National Life Insurance Com pany

EXHIBIT 1 - INVESTMENT EXPENSES

1
Amount

N

© o N o O A~ w DN

. Investment expenses incurred

o SAIAMNES ANA WAGES. ....vvevvererresreseereeeseiseessseesseesesssssssssessessss s ssessessens e ssessessasssessesses s e s e ssesEee s e s s e e s ee 8o R 8 e 8 e E SR e R R R s s s s st
. Contributions for benefit plans fOr EMPIOYEES ()........civiiueieiiiieieieisie ittt bbb s bbbt bbb bbb s et
. Payments to employees under Non-funded DENEit PIANS...........c.ririereriirinrre ettt
. OthEr EMPIOYEE WEIAE. .......cvveieiiieiee ettt s s 28 s8R bRttt nn
. LBOAI TEES ANA BXPENSES.......oueveieieiicieiecie ittt ettt s sttt bbb s s st A bbbt bbb s
. Fees of public accountants and CONSUIEING ACHUAMES.............c.cevevierieriiieieiie sttt ettt a bbbttt b s st s s st s s benes
o TTAVEIING EXPENSES. ... ..cviieteiteiseiieisie ettt ettt s bbbt st s bbb s b b a8 s s 244422 s8R s b b s b A b AR R bbbttt nn
. Postage, express, telegraph and tEIEPNONE. ..ottt
. PHINNG AN STAHONEY......cvveeiitiicice stk 8 s8R Rttt
. Cost or depreciation Of fUrNItUre @Nd EQUIDMENT..........c.iiiiirieieci ettt sb et f bbb st
. RENEAI Of BQUIDIMENT.......ooeee ettt b et s bbb bbb s b s R s e R bt a s s bbb s et s a e a st s st et n s st s neen
. BOOKS @NA PEIIOTICAIS........coocvirieiiiiiecieiiie ettt ettt s bbbt s bbb bbb s bR s s bbb st s bbbttt nn
. BUIBAU @NT @SSOCIAHON fEES.........uuviuviriisiiiiiieie ittt bbb
. INSUTANEE, EXCEPE ON TEAI BSIALE........vuiiieitcicte ettt a8 E b s bt s bbbt s bbbt ns
. MISCEIIANEOUS IOSSES.........ovoeiririricicie ittt et
. Collection and DaANK SEIVICE CRANGES..........ccoeriiueiiicteeeee sttt sttt bbb s s b bR bbb b s s bbb s b b st bt st b s bbbt s st b s et saes
. SUNAIY GENETAI EXPENSES. ..o ruurvrereeaeesteseeseeseeesetsesseesessseesessesseessessessessaessessessesseessesseesessaetseesesseeEeeE e EEeEEeeE s s e RS EeeE e b eEEee b b A RS bR bbbt sent s
. REAIESIAIE BXPENSES..... ..ottt et b bR bbb R AR bR A s A bR A AR bR A st b et bbb bRt et s e a et s
. Investment eXpenses NOLINCIUABA BISEWNETE...........c..ciuiiuriiiiieie ettt bbbt bbb bbb s bbb ns et

. Aggregate Write-inS for OthEr INVESIMENT EXPENSES........c.rvueurerirrereeireirese st ess et ss e ss e st E s sttt

Reconciliation with Exhibit 5

23. Investment expenses UNPaid DECEMDET 31, PIIOT YBAI..........ciiiriieriiiteiet ettt st a bbb s a et s s s s st s s a et s et e b st e st s s st s sesesessnaes | ebessssssesssssesesssses s s ssebes e s et ssnsetessnseaes 0
24, Investment expenses UNPaid DECEMDET 31, CUIMENE YEAN..........cciiiiuiriiieiiisiiese ettt b s bbb s s s s b n s bbb s s b s b ss s et s besets | £ebsetstessesset et st e st enten et st en s bt nans 0
25. Investment expenses paid during year (Lines 22 + 23 - 24) (EXNIDIE 5, LINE 12)........cvevurrerirrrinirrireieiesiseiseiessssisssssssssessssssessessesssssssssessessssssssssssssssessessans | sesssessessessassssssessasssssnssessesssssessessnes 30
DETAILS OF WRITE-INS
2000, bbb | Shb bbb 0
2102, LR | Shb et bbb 0
27003, SR SRR SRR E R RS R £ E £ AR E RS R et b et b e | etbe bR s bbbt 0
2198. Summary of remaining write-ins for LINE 21 fromM OVEIIOW PAGJE.........eviuiieireicieieicti sttt sttt s s s st b st s b s tesas | Hhebsessnsassesses st es e b st s sss b e s ss st antenss 0
2199. Total (Lines 2101 through 2103 PIUS 2198) (LINE 21 BD0OVE). ... cuurueuuereareieeseesasssseseeessssssessessessssssesseesassssssessassessssssessessasssessessessanssessessessanssssessasssnsssssessensas | feessssssssessasssnssnssessanssnssessesssnsnsssssssans 0
(@) Includes§.......... 0 on account of prior service.
EXHIBIT 2 - INVESTMENT TAXES, LICENSES AND FEES
(EXCLUDING FEDERAL INCOME TAXES)
Am1ount
1. Real estate taxes
2. State INSUrANCE AEPAMMENT FEES........cu.cuueieeieiecieie ittt ettt s st s b8 b e E b8 8 a2 E bR E bR bbbt
3. Other state taxes, including $..........
4. U.S. SOCIAI SECUEY TAXES. .. ..evevviiriviieeietitese e teise sttt sttt et s s bt ssess st sssess s st ensessnssnsssesssssssanssssnsassessnsansessessssessesses st esses et st es e bt n s b s s st st ants
B AILOHNEI HBXES. ...t e £t
6. Taxes, licenses and fees incurred

Reconciliation with Exhibit 5

. Taxes, licenses and fees Unpaid DECEMDET 31, PHOT YBAT........c.cuiieiiieiieieieeie ettt bbb bbb bbb aes
. Taxes, licenses and fees Unpaid DECEMDET 31, CUITENE YEAI............cc.cueierereieee ettt et s ettt bbb st st s et b s b st saen

. Taxes, licenses and fees paid during year (Lines 6 + 7 - 8) (10 EXibit 5, LINE 13)........ceiiiiiiiiieiisieiesstese ettt b st ssse s
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Annual Statement for the year 2017 of the Separate Accounts of the National Life Insurance Com pany

EXHIBIT 3 - AGGREGATE RESERVE FOR LIFE, ANNUITY AND

ACCIDENT AND HEALTH CONTRACTS
1 2

4
Description of Valuation Basis Total Ord?nary Group
A. Life insurance:
0100001, Variable NAV MV........coiiiiiiieisiieeise et sss s ses st bbbttt ent | bebseesentesieens 548,940 | ..o 548,940 | ..o 0
0100002. CRVM 80 CSO 4%.....cuururrerrerrererserssssssssessesssssssessssesssssssssessessssssessessasssssssssessasssssssssessassssssessessassssssessassesssssnssessessessessons | osssnsseses 288,645,876 | ............ 288,645,876 | ....ovvvreerireirrinirnnenns 0
0100003. California MEINOG. ........cuuiuueereireicieiserieeiseie ettt sies | bnsbeenenines 14,276,515 | .oovvveenne 14,276,515 | oo 0
0100004. CRVM 2001 €SO 3%..urvuvurereereereereeseesseeseeseesesseeeseesessessssssessessessssssessessessssssessessessssssessessassssssessassasssssessessasssssessessassassnss | essssssssesans 4741742 | e ATATA2 | o 0
0100005. CRVM 2001 CS0 4%....vucvueeiertereessressesesseessssssessesesssseste s ses s sttt ne | bnnsssesenisnesenns 842,538 | ..o 842,538 | ..o 0
0199999, TOAIS. .- eteeeserreesseeseeseesseeseeseeseeseesseeseeseessme e seesees e o8 eeee8 42818284812 E oL E 428 R f AR enE bbbt en st seb s entent s | fnnbsnesenes 309,055,611 | ..coovenvve. 309,055,611 | .ovvverenriieeeisiinnenas 0
B. Annuities (excluding supplementary contracts):
0200001. Home Office & Agency Employees' PENSION FUNG...........ccceiiiiiieieiiieiesessee sttt ssssnses | ssessesinses 326,226,459 | ..o 0
0200002. Immediate-Progressive Annuity Table SINCE 197 1.t ssssssessesssnssnsss | sessssssessessnens 226,138 | .o 226,138
0200003. Deferred-Progressive Annuity Table Since 1971... IR 458,009 | ..oovrverrernns 458,009
0200004, CARVM. ..o eeteteisereesssessessesesesseseeeessssssesseseesasssee 1812808428288 ee8 428181228488 108 42884288 E et en st sentens st nnnrensentsnsnnnnes | enssssssnnes 178,966,705 | ...ocovvnee 178,966,705
0299999, TOAIS. ... eesereses sttt 888kt | bnnrnesenes 505,877,311 179,650,852 326,226,459
9999999. Totals (to Page 3, Line 1) B [ 814,932,922 488,706,463 326,226,459
EXHIBIT 3 - INTERROGATORIES

1.1 Has the reporting entity ever issued both participating and non-participating variable life insurance contracts?.............. Yes[ ] No[X]

2.1 Does the reporting entity at present issue both participating and non-participating variable life insurance contracts?..... Yes[ ] No[X]

2.2 If not, state which kind is issued.......... Non-participating

31 Yes[ ] No[ ] N/AT[X]

3.2 If so, the amount of such excess must be included in surrender values in excess of reserves otherwise

required and carried in this schedule. Has this Deen done?...........c.ocriiinine e Yes[ ] No[ ] N/AT[X]

Attach a statement of methods employed in the valuation of variable life insurance contracts issued at, or subsequently subject to, an extra premium or in the valuation of contracts
otherwise issued on lives classified as substandard for the plan of contract issued or on special class lives (including paid-up variable life insurance).

EXHIBIT 3A - CHANGES IN BASES OF VALUATION DURING THE YEAR

(Including supplementary contracts set up on a basis other than that used to determine benefits)
1

Valuation Basis 4
2 3 Increase in
Actuarial Reserve
Description of Valuation Class Changed From Changed To Due to Change

NONE
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Annual Statement for the year 2017 of the Separate Accounts ofthe N@tional Life Insurance Com pany

EXHIBIT 4 - DEPOSIT-TYPE CONTRACTS
1 2

3 4 5 6
Guaranteed Dividend Premium
Interest Annuities Supplemental Accumulations and Other
Total Contracts Certain Contracts or Refunds Deposit Funds

Balance at the beginning of the year.

DepOSits FECEIVEA AUIMNG ThE YEAM.........cuiuieiieiiiieiiecet et sttt

Investment earmings Credited t0 @CCOUNL...........c.ivuiiriieieice bbbt bbbttt

OhEr NEE ChANGE IN TESEIVES. ... ..cvvviveiiisieeisiieise ettt bbb st s sttt 3888 st R s Rkt en

FEes and Other Charges @SSESSEA..........uviriiiiiiriieiiie et s bbb bbbttt

SUITENTET CRAIGES. ... v veertiiiseisietse ettt ettt s a8 828188828t sen

Net surrender or WIthArawal PAYMENES...........cviiiuiiiiiiet bbbttt bbbttt

Other net transfer to or (from) GENETAI ACCOUNL............evrivuruiirireieiie ettt s st ents

Balance at the end of the current year (LiNES 1+ 2+ 3+ 4 =5-8 -7 =8)...cvviiiririeeree et




Annual Statement for the year 2017 of the Separate Accounts of the National Life Insurance Com pany

EXHIBIT 5 - RECONCILIATION OF CASH AND INVESTED ASSETS

DEVELOPMENT OF INCREASE IN CASH

1
Amount
1. Transfers to Separate Accounts on account of:
1.1 Net premiums and considerations for annuities and supplementary contracts with life contingencies
1.2 Aggregate write-ins for other transfers to Separate ACCOUNtS............ccovvvvercirireieireiennnnn.
2. Deposits on deposit-type contract funds and other liabilities without life or disability contingencies
3. INVESIMENTINCOME COIBCIEA. ... ..uiueieieeireieeieeie ettt bbb bbbt
4. Consideration on disposal of short-term bonds NEt Of PUICKASES. ..........cueiueiiiiiieiciciie et bbbt naes
5. Consideration on disposal of investments (excluding short-term bonds).. ...340,585,011
6.  Aggregate write-ins for other increases in fuNds fTOM OPETAtIONS. ..ot ss bbbt essessnens | £1ebsstas et et en e s st an sttt en ettt s 0
7. Total (LINES 110 6).....uceueereereirererreerneiseiseeseisesssesssessennnes ...390,678,263
8.  Cost of investments acquired (excluding short-term bonds) 324,430,617
9. Transfers from Separate Accounts on account of contract benefits:
9.1 Death benefits
LT (0o =Y 4T 01T o OO OU SO SO 0
9.3 Annuity benefits
9.4 Supplementary contract benefits with life contingencies
9.5 Accident and health benefits
9.6 Surrender benefits and withdrawals for life contracts. 118,329,391
9.7 Policy 10ans (NEL)........covrrereerrerrireireieeieeeseireeeeeees ...2,544 428
9.8 Transfers of rESEIVES (NEL)........cccvvueiciiiieieiiieie et .(1,933,866)
9.9 Aggregate write-ins for other transfers from Separate Accounts on account of contract benefits (48,366)
10.  Other transfers from Separate Accounts:
10.1 Federal income taxes
10.2 Aggregate write-ins for other transfers from Separate Accounts ..497,580
11. Withdrawals on deposit-type contract funds and other liabilities without life or disability CONINGENCIES. ..o snesees | eessssseses e snsenaes
12.  Investment expenses (Exhibit 1, Line 25)
12.1 Fees associated with investment management, administration and contract guarantees
13.  Investment taxes, licenses and fees, excluding federal income taxes (Exhibit 2, Line 9).........
14, Total (LINES 810 13)...uciiiiieeiiceeee et
15.  Funds from operations (Line 7 minus Line 14)..
16.  Surplus contributed or (WIthAraWN) QUING YEA.........cv.rueierereeiseiissesiseisessesessisesssssssssse e ssess s sse st s sttt ren
17.  Aggregate write-ins for other changes in funds
18.  Total funds (includes §.......... 0 net transfers from general account) (Lines 15 to 17)...
19.  Increase in payable for investments acquired, net of receivable for INVESIMENS SOI............cvvruririeriirre et neees
20.  DECTEASE IN PONCY I0BNS........ooeererrerreaeeeeeeseeseesseese e seesesee et ees e eseeseeseee e st e es e84 e 8884282818 e R 4288 a8 s A2 £ 4 bR b e s e b et s bt nreen
21. Aggregate Write-ins fOr Other FECONCIIING IIEMS..........cuu itttk
22, INCTEASE IN CASH (LINE 1810 21).....uieiiieieciieeiette ettt bbb s a a4 s bbb bbb s s b sttt bbb s bt
RECONCILIATION BETWEEN YEARS
23.  Cash and invested assets, December 31st of prior year.
24. Increase in cash (Line 22)
25, COSt Of INVESLEA @SSEES ACUINEM. .......cvuivieeiseiiieiie ettt bbb s b8 bbb st bbbt
26, Adjusted COSt OF SSEES BISPOSEA OF.......uvuiiieeiiiiisieie et s bR bR e st bbbt
27, INCTEASE IN PONCY I0BNS.......oovrieeiiireisciiseieeiseiesieese st se s se st s et s s s b s a8 s8R E b8R8t bbb n e s et
28.  Accrual of discount less amortization Of PrEMILUML............cccuiuiiiieiiccee bbbttt b bbb bbb st b bbb bbb s s ea s naebenan
29. Depreciation on real estate and other invested assets.
30, INCrease iN NEL UNMEANIZEA QAINS.........cc.cueviiireieiietse ettt b b e s b b a b bbb s s bbb bbb s R s s ae bR b s e b bRt s s s bbbt snae b baen
31, Aggregate write-ins for Other F@CONCIING HEMIS..........c.ciiveiiciecce ettt s bbb s bt b b s b s s b bbb bbb s st s e
32.  Cash and invested assets, December 31st of current year
01.201 Loan Collateral INtEreSt TrANSACHONS. .........c..vuiuririiriereieiseiieieis ettt
01.202 ..
01.203
01.298 Summary of remaining write-ins for Line 1.2 from overflow page
01.299 Total (Lines 01.201 through 01.203 plus 01.298) (Line 1.2 above)
0601.
0602.
0603.
0698. Summary of remaining write-ins for Line 6 from overflow page
0699. Total (Lines 0601 through 0603 plus 0698) (Line 6 above)
09.901. MiSCEHIANEOUS..........coeveveirirrecierieeicsee e
09.902. ..
09.903. oo
09.998. Summary of remaining write-ins for Line 9.9 from overflow page
09.999. Total (Lines 09.901 through 09.903 plus 09.998) (Line 9.9 above) (48,366)
10.201 HOEPP/AEPP EXPENSES.......cuourvimrireireireiineiseesseeisssssessssssseens ..385,799
10.202 Other transfers.. 111,781
10203 ootttk R SRR R £ E R R R R R R R R4 E 4R R 4R R R R £ R £ R R R R R R R R R R bR R R bbb i | Hiebae b e bbb 0
10.298 Summary of remaining write-ins for Line 10.2 from overflow page
10.299 Total (Lines 10.201 through 10.203 plus 10.298) (Line 10.2 above)
1701.
1702.
1703.
1798.  Summary of remaining write-ins for Line 17 from overflow page
1799. Total (Lines 1701 through 1703 plus 1798) (Line 17 above)
2101.
2102.
2103.
2198. Summary of remaining write-ins for Line 21 from overflow page
2199. Total (Lines 2101 through 2103 plus 2198) (LINE 21 @D0VE). ... returuseiseresiesreisessseseessesses e sees et ses st ses e £8seEseeses sttt
3101.
3102.
3103.
3198.  Summary of remaining write-ins for Line 31 from overflow page
3199. Total (Lines 3101 through 3103 plus 3198) (LINE 31 D0VE)......c.eviuiuiiueisiisitesseiistesies ettt et ssssssesses e st ettt s et ense s et et ee et sn s st st en s a st st s s st st sntas
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EXHIBIT 6 - GUARANTEED INSURANCE AND ANNUITY PRODUCTS
1

1. Aggregate reserve for life, annuity and accident and health contracts (Included in Exhibit 3):

1.1 L@ INSUTBNMCE. ...
1.2 ANINUIBIES ..ottt s8R
1.3 Supplementary contracts With life CONINGENCIES...........cuvureririrreireireiree ettt enseen
1.4 ACCIAENt AN NBAIN. ...
1.5 MISCEIIANEOUS MESEIVES.........oomiiiiiiiiiiiii bbb
1.8 TOMAL..oee s

2. Liability for deposit-type contracts (included in Exhibit 4):

2.1 GUAranteed INtErESt COMTACES............rvumrieuriieeiriiee it
2.2 ANNUIBIES CEMAIN. .......coeeriiriereieeiete ettt
2.3 SUPPIEMENTAI CONMIACES........eveoeeecerririeeeieieesees ettt es st es sttt s b s bbbttt
24 Dividend acCUMUIAtIONS OF FEIUNDS...........couiiuiieiiiineiiseie ettt
2.5  Premium and Other depoSit FUNAS............cceieiiieieicis ettt en
2.8 TOMAL..coe s
3. Other liabilities (included in Page 3, LINES 4, 10, 13 & 14).......ccieeiiceiieceecee sttt st
4.  Total liabilities associated with guarantees (LINES 1.6 + 2.6 + 3).......cceveveererieriereeecesie et a st bnen
5. Total liabilities not associated With GQUATANTEES...........c.viuririire et ennes
6. Total Separate Accounts liabilities (LINeS 4 + 5= Page 3, LINE 17)....c.cveirrrrurireireiireseiesiseeseiseesnsessesssssssssseessesssssssssessssssenns

Amount Percent2 of Total
.............................................. 0 | coorrrererereeeneneeenenne.0.00
.............................................. 0 [ covveenererreeenneeneeeeneeennnes.0.00
.............................................. 0 [ covveerneerreeesnereeeeseennnens.0.00
.............................................. 0 | cooreermmerernreeesnneressnneeennnn0.00
.............................................. 0 | coornnersssiennsenniseneennnn0.00
.............................................. 0 | coovrerreerrnsereennsennssneenennnnn0.00
.............................................. 0 | coovverreerrneerrennrrriisenenenenn0.00
.............................................. 0 | oorerererereereneneeenenne.0.00
.............................................. 0 | covveenerereeeneeeeeeeseenneees.0.00
.............................................. 0 [ cvvernerrneeesnereeessennnnensn.0.00
.............................................. 0 | coovrerrnerernreeernneressneenennnnn0.00
.............................................. 0 | coovverrmerrnsereenseneinseeeennnnn0.00
.............................................. 0 | e 0.00
.............................................. 0 | coovvermeerrneerreneerrinnerenennnn0.00
............................ 814,928,441 | ... 100.00
............................ 814,928,441 | ...covovvvrvrverrrreinnnn..100.00
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GENERAL INTERROGATORIES

Product Mix
1.01 Identify the product types in the separate account, quantify the assets associated with those products, indicate if there are any

1.02

1.03

1.04
1.05

1.06
1.07

1.08

1.09

1.10

1.1

guarantees associated with those products, quantify seed money and quantify other fees and expenses due to the general account.
Note: A distinct product identifier shall be used for each product and shall be used consistently throughout the interrogatory.

1 2 3 4 5 6
Guarantees Fees and Expenses
Separate Account | Associated with the Due to the General | Additional Required
Product Identifier Assets Product Yes/No Seed Money Account Surplus Amounts
National Variable
Annuity Account Il | ............ 171,679,097 Yes | [0 I [ P 0
National Variable Life
Insurance Account | ............ 307,031,227 NO | {0 R [ P, 0
Vermont Variable
Life Insurance
Account | 548,940 NO | 0 [ s 0 [ s 0
National Variable
Annuity Account | | .o 9,231,426 No
BenefitPlans | ... 334,985,042 No
o) 823,475,732 XXX 8,547,291

Note: Additional Required Surplus Amounts is defined as additional or permanent surplus that is required to be retained in the separate
account in accordance with state law or regulation. These amounts should not include reinvested separate account investment
proceeds that have not been allocated to separate account contract holders.

Did the reporting entity remit seed money, other fees and expenses or additional required surplus amounts to the general account
during the current year?

If yes, provide information on the total gross amount of seed money, other fees and expenses or additional required surplus amounts remitted
to the general account during the current year (these should not be reflected in the seed money totals in 1.01):

1.031 Seed Money

1.032 Other Fees and Expenses

1.033 Additional Required Surplus Amounts

Did the reporting entity receive seed money from the general account in the current year?

If yes, provide information on the total gross amount of seed money received in the current year: (If amounts were both received and
remitted in the current year, include the gross amounts in both 1.301 and 1.051).

1.051 Seed Money Received

Does the reporting entity consider any of the seed money reflected in the separate accounts to be insulated from the general account?
If yes, provide information on the amount of seed money the reporting entity considers insulated from the general account:

1.071 Insulated Seed Money

Does the reporting entity have a policy for repatriating seed money or remitting fees and expenses due and additional required
surplus amounts to the general account:

1.081 Seed Money
1.082 Other Fees and Expenses
1.083 Additional Required Surplus Amounts

Provide detail on the time duration for which seed money, other fees and expenses due to the general account and additional required surplus
amounts have been held in the separate account:

1 2 3

Fees and Expenses
Due to the General | Additional Required
Seed Money Account Surplus Amounts

1.091 Under 1 Year
1.092 1 Year - 3 Years

1.093 Over3Years-5Years | [ I [ I 0
1.094 Over5Years | 8,547,291 | oo {0 RO 0
1.095 Total [ 8,547,291 | v {01 P 0

For seed money, other fees and expenses, and additional required surplus amounts held in the separate account, does the reporting entity
invest these funds in accordance with investment directives of the general account:

1.101 Seed Money

1.102 Other Fees and Expenses

1.103 Additional Required Surplus Amounts

If no, does the reporting entity have stated policy and procedures for the investment of seed money, other fees and expenses, and additional
required surplus amounts that are retained with the separate account:

1.111 Seed Money

1.112 Other Fees and Expenses

1.113 Additional Required Surplus Amounts

Separate Account Products with General Account Guarantees

21
22
2.3

24

Does the reporting entity have products with guarantees provided by the general account?

Has the separate account collected amounts from the general account within the past five years related to separate account guarantees?

If yes, provide detail on these guarantees paid by the general account:

2.301 As of December 31, 2017

2.302 As of December 31, 2016

2.303 As of December 31, 2015

2.304 As of December 31, 2014

2.305 As of December 31, 2013

To compensate the general account for the risk taken, for any separate account products with general account guarantees, does the separate
account remit risk charges to the general account related to separate account guarantees?

SA13

Yes[ 1]

Yes[ ]
Yes[ 1]
Yes[ |

Yes[X] No[ ]
Yes[ | No[ ]
Yes[ | No[ ]

Yes[ ] No[ 1]
Yes[ | No[ 1]
Yes[ | No[ ]

Yes[X]
Yes[X]

No[X]

No [X]
No[X]
No[X]

NAT ]
N/A[X]
NIA[X]
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NA[X]
NA[X]

No[ 1]
No[ ]
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25

26

GENERAL INTERROGATORIES

If yes, identify the separate account products with risk charges that are remitted to the general account and whether the risk charge for that
product is reviewed and opined upon:

1 2 1

Name and Title of Individual who

Product Identifier with Risk Charges Risk Charge Reviewed and Opined Upon Provided Opinion on Risk Charges

Provide detail on the risk charges paid to the general account related to separate account guarantees for the past five years:
2.601 As of December 31, 2017
2.602 As of December 31, 2016
2.603 As of December 31,2015
2.604 As of December 31, 2014
2.605 As of December 31,2013

Investment Directive of Separate Account Activity

3.1

3.2

33

Does the reporting entity have products classified within the separate account for which the investment directive is not determined by the
contract holder? (Situations in which the investments directive mirrors the general account would not be considered determined by the

contract holder, however, having the contract holder select an investment direction from multiple options would meet this criteria.)

If yes, if these investments would have been included in the general account, would the reporting entity have exceeded the investment
limitations imposed on the general account?

Provide detail on the separate account investment portfolio and state investment limitations. (This includes the combined separate account and
general investments, excluding separate account assets with investment direction determined by the contract holder):

1 2 3

Combined
Investment
(Separate and
General Account)

State Investment

Investment Type Limitations

Allocation of Investment Proceeds of Separate Account Activity

4.1

4.2

43

44
45

Does the reporting entity have separate account assets in which less than 100% of investment proceeds (net of contract fees and assessments)
are attributed to a contract holder? (This should identify any situations where there is a ceiling on investment performance results.)
If yes, provide detail on the net investment proceeds that were attributed to the contract holder, transferred to the general account and

reinvested within the separate account:
1 2 3 4 5

Reinvested Within
the Separate
Account

Attributed to Contract
Holder

Transferred to
General Account

.0 .0
For items reinvested within the separate account, does the reporting entity invest these assets in accordance with investment directives of the
general account?

If no, does the reporting entity have a stated policy and procedure for the reinvestment of investment proceeds within the separate account?
Did the reinvestment of investment proceeds within the separate account result with the company having a combined investment portfolio that
exceeded the state investment limitations imposed on the general account?

Net Investment

Product Identifier Proceeds

Measure of Separate Account Assets

5.1
5.2

53

54

5.5

Does the reporting entity report all separate account assets at fair value?

For items not reported at fair value, does the reporting entity report separate account assets at amortized cost, and/or under different
measurement methods?

521  Amortized cost

5.22  Other measurement methods

If other measurement methods are used, provide explanation on these measurement methods

Yes [

Yes[ | No [

Yes [

Yes[ | No [
Yes[ | No [

Yes[ |

Yes[X]

Yes [
Yes [

Identify the assets measured at fair value, amortized cost or another measurement method and the percentage of separate account assets
measured under each measurement method:
1 2

Amount Percentage
541 Fair value F 823,475,732 oo 100.00 %
5.42  Amortized cost G 0 s 0.00 %
5.43 Other measurement methods S {1 0.00 %
For the assets not measured at fair value, provide a comparison of the reported value to current fair value and identify the unrealized gain or
loss that would have been recorded if the assets had been reported at fair value:

1 2 3

Unrecorded
Unrealized
Gain/Loss

Assets Held at

Amortized Cost Fair Value

Assets Held at Other
Measurement
Method

Unrecorded
Unrealized

Fair Value Gain/Loss

Securities Lending Transactions Within Separate Accounts

6.1

Does the reporting entity engage in securities lending transactions with separate account assets?

SA13.1

Yes [

]

]

]

]
]

No[X]

]
]

]

No[X]

N/A[X]

No[X]

N/A[X]
NIA[X]

NAT ]

No[ ]

No[ 1]
No[ ]

No[X]
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GENERAL INTERROGATORIES

If yes, does the reporting entity have written policies and procedures for such transactions?

Does the reporting entity obtain approval, or otherwise provide notification to contract holders, regarding securities lending transactions that
occur with separate account assets?

Are all securities lending transactions reported on balance sheet?

Provide a description of the reporting entity's securities lending transaction program, specifically identifying any variations from the
securities lending transaction program administered by the general account:

6.2
6.3

6.4
6.5

Yes|[

Yes [
Yes [

]

]
]

6.6  Provide detail on the current status of separate account transactions by separate account product:
6.61 Amount of any loaned securities within the separate account and the percentage of separate account assets lent:
6.611 Amount
6.612 Percentage
6.62 Identify whether securities lent are reported at book value or market value:
6.621 Book value
6.622 Market value
6.63 Detail on collateral received:
6.631 Aggregate amount collateral received:
6.6311 Open
6.6312 30 days or less
6.6313 31 to 60 days
6.6314 61 to 90 days
6.6315 Greater than 90 days
6.6316 Total collateral received
6.632 The aggregate fair value of all securities acquired from the sale, trade or use of the accepted collateral (reinvested collateral).
6.633 Narrative discussion about sources and uses of collateral:
6.634 Collateral for transactions that extend beyond one year from the reporting date
6.7  For the reporting entity's security lending program, state the amount of the following as of December 31 of the current year:
6.71 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. (Sum of Schedule DL, Parts 1 and 2, Column 5)
6.72 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. (Sum of Schedule DL,
Parts 1 and 2, Column 6)
6.73 Total payable for securities lending reported on the liability page. (Page 3, Line 14, Column 3)
FHLB Funding Agreements

71
72

Does the reporting entity report Federal Home Loan Bank (FHLB) funding agreements within the separate account?
Provide detail on the elements that support the classification of FHLB funding agreements within the separate account:

7.3 Provide detail regarding the FHLB funding agreements classified within the separate account:
1 2 3 4
Amount of FHLB Total Borrowing or Total Reserves
Stock Purchased or | Amount of Collateral | Funding Capacity Related to FHLB
Owned Pledged to the FHLB| Currently Available Agreements
0 0 0 0

7.4  Forfunding agreements within the separate account, provide a general description on the nature of the agreement, type of funding (lines of

credit, borrowed money, etc.) and intended use of funding:

Reporting Differences Between GAAP and SAP Financial Statements (This disclosure is applicable to all reporting entities regardless if they

file GAAP financial statements)
8.1
8.2

Does the reporting entity file GAAP financial statements?

In accordance with the different separate account reporting requirements between GAAP (SOP 03-1) and statutory accounting, does the

reporting entity have products that are classified within the separate account that were, or would have been if GAAP financial statements had

been completed, required to be reported within the general account under GAAP financials? Pursuant to SOP 03-1, all of the following
conditions must be met to receive separate account reporting classification under GAAP:

a. Legal Recognition - The separate account is legally recognized. That is, the separate account is established, approved, and regulated
under special rules such as state insurance laws, federal securities laws, or similar foreign laws.

b. Legally Insulated - The separate account assets supporting the contract liabilities are legally insulated from the general account
liabilities of the insurance enterprise (that is, the contract holder is not subject to insurer default risk to the extent of the assets held in
the separate account).

c. Investment Directive - The insurer must, as a result of contractual, statutory, or regulatory requirements, invest the contract holder's
funds within the separate account as directed by the contract holder in designated investment alternatives or in accordance with specific
investment objectives or policies.

d. Investment Performance - All investment performance, net of contract fees and assessments, must as a result of contractual, statutory,
or regulatory requirements be passed through to the individual contract holder. Contracts may specify conditions under which there
may be a minimum guarantee, but not a ceiling, as a ceiling would prohibit all investment performance from being passed through to
the contract holder.

SA13.2

Yes [

]

No[ ] NA[X
No[ 1 NAIX
No[ ] NA[X

T 0

............................. 0.00

T 0

T 0

T 0

$ereeeeeeesssns 0

T 0

S 0

T 0

e 0

$reeeeseeeeesssnsi 0

T 0

S 0

Yes[ ] No[X
Yes[ ] No[X
No[X] NAJ

]

]
]

]

]

]
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8.3

GENERAL INTERROGATORIES

Identify all separate account products and identify whether each product was classified within a separate account for GAAP reporting purposes.
(For non-GAAP filers, this disclosure should reflect whether the GAAP classification would have been the same if GAAP financials had been
completed.) For products that were (or would have been) reported differently, identify which SOP 03-1 condition prevented separate account
GAAP classification for that particular product.

1 2
Product Identifier Same as GAAP / Condition that Requires GAAP General Accounting Reporting
National Variable
Annuity Account Il Same as GAAP
National Variable Life
Insurance Account Same as GAAP
Vermont Variable
Life Insurance
Account Same as GAAP
National Variable
Annuity Account | Same as GAAP
Benefit Plans Same as GAAP

SA13.3
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Form for Calculating IMR
NONE

Amortization of IMR
NONE

Asset Valuation Reserve - Default
NONE

Asset Valuation Reserve - Default
NONE

Asset Valuation Reserve - Equity
NONE

Asset Valuation Reserve - Equity
NONE

Asset Valuation Reserve - Equity
NONE

Asset Valuation Reserve - Replications (Synthetic) Assets
NONE

Overflow Page
NONE

Overflow Page
NONE

Summary Investment Schedule
NONE

Sch. A - Verification
NONE

Sch. B - Verification
NONE

SA14, SA15, SA16, SA17, SA18, SA19, SA20, SA21P, SA21L, SlI01, S102
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© o N o

10.

1.
12.
13.

Eal

©® N o o

10.
1.
12.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 O PIIOT YEAI..........ccviieieietecee ettt sttt s bbb et st s bt es bt en s sae s sntenas 15,465,152
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........oeriirrrrirrrreireseee ettt sess s 181,569
2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........cooviviveieiieeeee et 3,948,823 4,130,392
Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 1B.........iuieiiiiiiiieiieireirirer sttt 0

3.2 Totals, Part 3, COIUMN 2.ttt bbb 0 0
ACCIUAL OF QISCOUNT......... ettt bbb bbbk bbb bbb 0

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13 ... 1,471,207

5.2 Totals, Part 3, COIUMN 9.t 0 1,471,207
Total gain (10Ss) 0N diSPOSalS, Part 3, COIUMN 19........ciieiiririerssieie sttt ettt Rttt 0
Deduct amounts received on disposals, Part 3, COIUMN 16...........c.ccuiviiueierireice ettt ettt tes s a et s ettt b a sttt s et es bt n s e stenses e 3,840,001
Deduct amortization of Premium @Nd AEPIECIAtION. ...........evireieeririreirereseiseieesseee e ess sttt st ens e s s sttt 0

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...ttt bbb bbb bbb ns e 0

9.2 Totals, Part 3, COIUMN 1. bbb 0 0
Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15.........oiiiiiiii it 0

10.2 Totals, Part 3, COIUMN T1...... bbb 0 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccccerrriiiriireriieieiesse ettt st e 17,226,750
Deduct total NONAAMItEA BMOUNES.............iiiriiiiiiirri bbb bbb bbb 0
Statement value at end of current period (LiNe 11 MINUS LINE 12).........cveiuiieiieiiriiicisississiesesiessss s s ssess st ss st s st s bbb es s sses s ssessessansens 17,226,750

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAT.........cccuiiiieeieieieese ettt sttt bbb bbb bbb bbb bbbttt 723,323,416
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7..........c.ciuieiicicie ettt bbb bbb st s bbb st st s 320,300,207
ACCTUAI OF QISCOUNL.......vooeveveiereris ettt 38,112
Unrealized valuation increase (decrease):
A1 PAMET, COIUMN 121 .t 8,929,499
4.2 Part2, SECtion 1, COIUMN 5.ttt 0
4.3 Part2, SECON 2, COUMN 13.......coieieicceeiceteee ettt bbbt et sa s st s 61,404,261
T 0o 1741 OO SSTTON (14,414,621) 55,919,139
Total gain (10ss) 0N disPoSals, Part 4, COIUMN 19..........ccciiiiieiieieeie ettt bbb s bbbt bbb bbb e bbbttt b bbb senan 40,857,246
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7............coiuiiiiiiiiieicieieieie ettt bbb bbbt anaes 336,745,010
Deduct @aMOTHZALION O PIEMIUM........c.couiiiicteiei ettt bbb bbb bbb s bbb s bbb s e b e bbbt b s bbb bbbt 126,882
Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 5. 0

8.2 Part 2, SECHON 1, COIUMN 19.......cuuiiiiiiririeirieeeisseeiseesi bbb 0

8.3 Part 2, SECHON 2, COIUMN 16..........iuuuiriririrerieeeiieeiseesiseees st es bbbt 0

8.4 Part 4, COIUMN 15.....couiiriieiiserieseesesi et 0 0
Deduct current year's other-than-temporary impairment recognized:
9.1 Pt 1, COIUMN 14 ..ot 0
9.2 Part2, SECHON 1, COIUMN 17 ... es et 0
9.3 Part2, SECHON 2, COIUMN 1.ttt sttt bbbttt s et n s saes 0
9.4 Partd, COlUMN 13 ..ottt ettt e a bbb bbb bbb e bttt a s 0 0
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-TH8-9)........cruuriurimriiriireiriineire et ss sttt s sttt bbbt 803,566,228
Deduct total NONAAMItEA BMOUNES.............riiriiriiriiririer bbbttt 0
Statement value at end of current period (LINE 10 MINUS LINE 11). ...ttt bbb bbb bbb s bbb 803,566,228
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SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.......ooverereerrees | cerveereereeeeeneeseiseseeeneieenn (0 R (0 (0 R 0
Governments (Including all obligations 2. CaNAA.......oirieeeereeins | e (0 T (0 T 0 | o 0
guaranteed by governments) 3. Other COUNMES. ....vcorererinees | orerrersesnessessessesssssesseeees 0 | oo [0 [0 P 0
4. TOtalS...coiicririericnicniins | i 0 [ oo 0 [ oo 0 [ oo 0
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAlS. ..o | cereesnense s {0 PR [0 R {01 P 0
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtAlS. ... | eereesssnse s {0 R {01 P [0 P 0
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TOtAIS. oo | rneressnsse s eees [0 PN [0 P [0 0
Industrial and Miscellaneous, SVO Identified 8. ..149,961,335 ..149,822,105 ..142,609,435 ..136,434,000
Funds and Hybrid Securities (Unaffiliated) 9. €aNnada......ocoeevevrrrriserees | s 971,840 | oo 970,840 | ..ovverercrirciin 883,080 | ..oeverrrrerirnens 1,000,000
10. Other Countries.......coovrreneenns | corverrinisiininnens 32,040,099 | .o 32,011,858 | oo 31,026,687 | ..ooovivrininens 29,400,000
11. 182,973,274 | ..o, 182,804,803 | .....cccrvvrinns 174,519,202 | c.oovvvevvriens 166,834,000
Parent, Subsidiaries and Affiliates 12, TOtalS ..o | et {01 PR [0 P [0 0
13. 182,973,274 | ..o, 182,804,803 | ....ccoovvviiens 174,519,202 | c.ooovveevrvencns 166,834,000
PREFERRED STOCKS 14, United StateS. ..o | e (U OO (O 0
Industrial and Miscellaneous (Unaffiliated) 15, CaNAda......coecvecveeeieereieeses | et (0 T (0 T 0
16. Other Countries. .........cocveines | corvvniiiniiisiinicesicssisiinees 0 [ oo 0 [ o 0
17, TOtAlS ..o | ceveenesneess s enenees 0 [ oo 0 | oo 0
Parent, Subsidiaries and Affiliates 18, Totals......ooveieisiisisiicsins | e 0 [ oo 0 [ o 0
19. Total Preferred StOCKS....uues | cooveciiiciiiciicicician 0 [ oo 0 [ oo 0
COMMON STOCKS 20. United States........c.cvuvvrmererees | covvrerienrinnnsd 620,592,960 | .....coovvvrrrenen 620,592,960 | .....ccoovvrevrenens 519,005,131
Industrial and Miscellaneous (Unaffiliated) 21, Canada........cceevrereiiieieiiens | s (0 U 0 | oo 0
22. Other COUNtMIES........vvviiviiis | v 0 [ o [0 0
23, Totals......oocvirirrrirnnirniriiinines | s 620,592,960 | .....cocovririennc 620,592,960 | .....cocovririinnes 519,005,131
Parent, Subsidiaries and Affiliates 24, TOtAlS.....covceereiieiicieerieiins | crereieisssie et [0 o [0 0
25. Total Common StockS....couwe | wovvvereriecrene: 620,592,960 | .....ccooorririenec 620,592,960 | .....cooorririennns 519,005,131
26. Total StockS.....veeemmeemserenne | coovirirariencienns 620,592,960 | ....oovrrrirernncd 620,592,960 | ....coocvririennes 519,005,131
27. Total Bonds and Stocks...... | ..ccccooeeeenn. 803,566,234 | .....ccvvvverrinnn 803,397,763 | ..o 693,524,333

S104
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Sch. D-Pt. 1A
NONE

Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

S105-S109, SI10, SI11, SI12, SI13, Sl14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

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

SLIS

1. Book/adjusted carrying valug, DECEMDET 31 Of PLIOT YBAI..........ciueiiicieieiieee ettt ettt s bbb snaeas | stesssbesesesesessese b e st eses s b s st bes s eaebesaebessn st snaed 0 | oo 0 | o 0 | oo 0

2. Cost of cash equivalents acquired

3. ACCTUAL OF BISCOUNL........ooiiiiiii bbb | Biebb bbb bbb 0 [ s 0 [ s 0 | s 0
4. Unrealized Valuation INCTEASE (AECIBASE)...........ceveeiereerieeieiiese st tes st sse st s s s s s s s sas s st ssesssbessesensssessssas | essssssessessssessessssssesssssss s sasses et antessesastnsesanssnsand 0 | oo 0 | o 0 | oot 0
5. Total Gain (I0SS) ON GISPOSAIS..........veverirciiresereieee ettt s st st b st s b s s s s sses st sstessessssessesassansnes | siesissessessssissasssssssassess et e sassessesassensesaessnsnssensesnea 0 | et 0 | oot 0 | oot 0
6. Deduct consideration reCeived ON ISPOSAIS.............coeuiiiueiicreieee ettt b bbb sssse s b saebens | ebesssssessssssesssseses s s s b ssebes s snses s e st ssnses s snaesenan 0 | oo 0 | oot 0 | oo 0
7. Deduct amortization Of PIEMIUM...........cccceveriieeeieiicteee et ettt s et s e ae st et se bbb s s s sssssssssssssssessesnsans | sressssessessssassassesssssssasses e sassessesassessesaessnssssensesnea 0 | oo 0 | oo 0 | oo 0
8. Total foreign exchange change in book/adjuStEd CAMMYING VAIUE............cvuriverirrirniierissisisseissisesssessssssssssessssesssssssssessssssnes | sressssssssessesssssessessasssessessesssssessessasssnssessasssnssnses 0 | e 0 | o 0 | oo 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM...........cuueuiurirrireirrineireeeieis st ssesees | ferssssssssesssssssssssssesessnseesessnses s ssssssenessnsssssnssenes 0 | e 0 | e 0 | o 0

10. Book/adjusted carrying value at end of current period (LiNeS 1+2+3+4+5-8-T+8-9)........ccrruimrnrerrirnineinrieinsinsinsisesssssssesns | cnssssssssesssssssssesssssssssesssssssssssessesssssssssessanssnssns 18 | e 0 | e 18

11. Deduct total NONAAMILEA BMOUNLS............c.iuiiiiree et | f8emEeee s Rt 0 | s 0 | e 0 s 0

12. Statement value at end of current period (Ling 10 MINUS LINE 11).. .. v ssessessessssssssesesssnssssssessssssssesssssesssns | soemssssessesssssssssessessssssessasssnsssssessenssssssssensanssssans 18 | e 0 | e 18 | ettt 0

QO

) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........cccooevvvrverenienn.
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

EO01, EO02, EO3, E04, EOS5, E06
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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

203

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current
Current Year's| Year's Other-
Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
Desig- | Originally | and Less Increase | (Amortization) | Impairment | Interestand Change in Investment Additional of

CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion Recognized Other B./A.C.V. Income Investment Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

720810 00 1 |ArcLight Energy Partners Fd Vl........cccocvvvivivrencnces | verennes Wilmington ............... DE...... ArcLight Energy Partners Fd Vl.........ccccoocovvvinenicnns | everninnns 08/14/2015] ......... (0 ISR 708,189 | ..ooverenne 750,921 | .o 750,921 | 129,169 | o0 [0 0 0 0 [ 215,283 | ....... 0.020

722810 00 9 |Bluescape Energy Recap . | Wilmington . Bluescape Energy Recap. . .. [09/20/2016 ......... 0 847,764 1,030,197 | ......... 1,030,197 ..1562,236 | ....... 0.150

720510 00 7 |Centerbridge Capital Ptner Il . | Wilmington . Centerbridge Capital Ptner lll.........ccccovvvveerviirerniinnns . .. [ 05/21/2015] ......... 3 . ....499,330 | ..connn 499,330 542,628 | L 0.020

723010 00 5 | Crescent Mezzanine Partner Vl...........cccoveeeervevceres | cvveenee Wilmington Crescent Mezzanine Partner Vll...........ccocoovevceeeeies | ovveieenns 12/08/2016| ......... 2 | eeeenn251,250 | e 259,730 | .ccvune 259,730 | ceoeeeeren8,480 | o0 | 0 [0 0 |0 [ 694,017 | ....... 0.020

724610 00 1 |EnCap Energy Capital Fund XI EnCap Energ.............. ceveeeeee | Wilmington.. EnCap Energy Capital Fund XI EnCap Energ 12/18/2017] ......... 0 35,573 | o0 [0 0 | 0 0 0] 964,426 | L 0.010

718110 00 O |Energy XVILP. . | Wilmington . Energy XVI LP . . | 12113/2013] ......... 0 vevenernnn 48,986 | e 548,986 | .........69,324 | ..oovviiiinnn0 [0 [0 0 [0 | 365,283 | 0.020

718300 00 7 | Grosvenor INSHtUtoONal...........cevvvererieinieierinrinriiens | ceireenns Wilmington Grosvenor INSHUIONAL............cvevvreiernrierieisreeneins [ oo 10/31/2013] ......... 0 | . 7,000,000 | ........... 8,254,766 | ........ 8,254,766 | .......875292 | .oecvvrcvvcreenn0 [ o0 | 0 | i [0 [0 0.000

721110 00 5 |MSouth Equity Partners Il LP. . | Wilmington . MSouth Equity Partners Il LP .. | 11/09/2015 ......... 3 580,553 580,553 ..580,553 LA19,447 | L 0.170

724110 00 2 | Mithril Il LP Mithril Il LP. | .. |09/08/2017| ......... 0 . 10,458 | .. ....10,458 LG973.279 | 0.120

724510 00 3 |New Mountain Investments V LP...........cccoevvcvvveveens | coveenes Wilmington New Mountain Investments V LP...........c.cccoooevvvieeens | eoverernaes 11/29/2017 ......... 0 | eererenn64,130 | i 64,130 64,130 | oooveeiieieend0 | a0 | 0 | 0 0 [0 ] 935,870 | 0.020

719810 00 4 |New Mountain Partners IV LP.. . | Wilmington . New Mountain Partners IV LP.... 12/10/2014 ......... 0. 755123 | ........... 1,015,837 | ......... 1,015,837 | ... 138,819 | o0 | 0 | il 0 0 [0 129,899 | L 0.020

723210 00 1 |Newstone Capital Partners IIl... . | Wilmington . Newstone Capital Partners |1l | .. [ 1212712016 ......... 2 | 837,780 | ..............654,689 | ............ 654,689 | ........16,909 | ..ooovovvvirccn0 [0 [0 [0 il | i .357,966 | ... 0.120

719710 00 6 | North Haven Credit PIners Il..........cccoovvveveerercierecnns | corevnns Wilmington North Haven Credit Ptners Il..........cc.cccovvevveveieeevien [ ovviiennns 12/01/2014 ......... 0. 499,122 | ..............509,180 | ............ 509,180 | ..e0eee025,227 | ovevvvieinnnn0 |0 | 0 | 0 0 | 412,022 | 0.100

723310 00 9 | Summit Partners Growth Eq IX-A.......cooverrveninerennee . | Wilmington . Summit Partners Growth Eq IX-A... .. | 04/14/2017| ......... 0 [ . 145,076 | ... 130,598 | ... 130,598 | oo (14,478) | o0 | 0 | 0 | 0 | 0 | 752,000 | e 0.030

721510 00 6 |[TAXI-ALP...ccovvvviiicanne weevreeer | Wilmington . TAXI-ALP . .. |02/22/2016 ......... 3| 299,818 | 324,457 | 324,457 | 124,968 | 0 | 0 | 0 | 0 0] 640,000 | 0.020

722310 00 0 | Thoma Bravo Fund XII LP.......c.ccocuervimrenerirseeneninenns | e Wilmington Thoma Bravo FUnd XIILP.........ccooeeierineenriieinnns | e 05/31/2016| ......... 0 | vrerreend79,036 | o 479,623 | 479,623 | 13,465 | 0 | 0 | 0 0 |0 | 501,844 | 0.010

722510 00 5 |Vista Equity Partners Fund VI « | +eeeene | Wilmington . Vista Equity Partners Fund VI .. | 06/28/2016 ......... 0 1837 | 0 |0 | 0 [0 | 0| 293,404 | 0.010

720300 00 3 | Welsh Carson Anderson & Stowe XII LP. . | .eoeeee. | Wilmington . ... | DE...... Welsh Carson Anderson & Stowe XII LP... . .. | 04/20/2015] ......... 0. veeeeen90,895 | 0 | 0 | 0 | 0 | 0l BB7,284 0.030
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated.......... st e ssiens | sreernes 14,375,043 | .........16,373,910 | .......16,373,910 | ..... 1,462,802 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

721310 00 1 | Crow Holdings Realty Pt V... [........ | Wilmington ............ [DE......| Crow Holdings Realty Ptr VIL.............ooo.ooooomescree [ [01/1412016] .......0 [ oo 833,334 | .o 852,839 | o 852,839 | .o.on8405 | ool | o0 | |0 |0 | o 76,471 | 0.050
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 833,334 ....852,839 | .......... 852,839 XXX
4499999. Subtotal - Unaffiliated . c 15,208,377 17,226,749 | .......17,226,749 .9,013,359 XXX
4899999, TOMAIS........vererereeeeeeeerieree etttk ees | eeRieeER SRRt ...15,208,377 17,226,749 | ... 17,226,749 .9,013,359 XXX
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SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 1
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition |JAmount of Encumbrances| Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
720810 00 1 |ArcLight Energy Partners Fd VI Wilmington, . | ArcLight Energy Partners Fd VI .1 08/14/2015. 0 0.020
722810 00 9 | BIUESCAPE ENEIGY RECAP......ccruvuiriiiiiieitiieisee it Wilmington . | Bluescape Energy Recap. 09/20/2016. | ... .0 0.150
720510 00 7 |Centerbridge Capital Ptner Il Wilmington, . | Centerbridge Capital Ptner Il 05/21/2015. | .... ) 0.020
723010 00 5 |Crescent Mezzaning Partner Vil..........covvrennirneeernsneisinsessessnss s . | Wilmington . | Crescent Mezzanine Partner VII. 12/08/2016. | .... 2 0.020
724610 00 1 |EnCap Energy Capital Fund XI EnCap Energ . | Wilmington EnCap Energy Capital Fund XI EnCap Energ .112/18/2017. 0 0.010
718110 00 0 [ENEIGY XVILPuoooiiiiiiisei ittt Wilmington ENEGY XVILP ..ot ssesssenes 12/13/2013. | .... .0 0.020
721110 00 5 |MSouth Equity Partners Il LP. Wilmington MSouth Equity Partners I LP. .1 11/09/2015. 3
724110 00 2 [ MIAFIITLP. oo DOVET ..ot ML TTLP. oo 09/08/2017. 0
724510 00 3 |New Mountain INVESIMENtS V LP........c.oiuriririieeieieiereieceeei s Wilmington New Mountain Investments V LP 11/29/2017. 0
719810 00 4 |New Mountain Partners IV LP..........ccoocviniiiininicinsisse s Wilmington New Mountain Partners IV LP...........c.ccccovvvvnninininiccincines .112/10/2014. | ............... LU SRRSO | IR 309,506
723210 00 1 |Newstone Capital Partners Ill............ccccvverreininieincinsnreseseeeeeeneens . | Wilmington Newstone Capital Partners Ill............ 12/27/12016. | ............... 2 | e (0 IR 265,724
719710 00 6 |North Haven Credit PINEIS I..........ccviiivieiieieiecie e e Wilmington . | North Haven Credit Ptners Il... . 112/01/2014. | ............... 0 | o0 [ 115,982
723310 00 9 |Summit Partners Growth Eq IX-A Wilmington, . | Summit Partners Growth Eq IX-A 04/14/2017. 0 60,000 | .o 188,000
721510 00 6 [ TAXIFA LPoio bbb Wilmington TAXIFA LP. s 02/22/2016.
722310 00 0 |Thoma Bravo FUNA XITLP........ciiiirieircinreeeeseee ettt esees Wilmington, . | Thoma Bravo Fund XII LP.... .| 05/31/2016. | ....
722510 00 5 |Vista Equity Partners Fund Vl...........cccoocvminiiiniicncisisccsicenis Wilmington . | Vista Equity Partners Fund VI . 06/28/2016. | ....
720300 00 3 |Welsh Carson Anderson & Stowe XII LP. et neen Wilmington Welsh Carson Anderson & Stowe XIILP.......c.covriririiniseesc e 04/20/2015.
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of COMMON SEOCKS = UNGFIIAEEH. .. ..iuiiriiiiiiiieisi stttk £4s ek ee stk E 8888818888148 10kttt | crsninnes 181,569 .3,647,170
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
721310 00 1 | Crow Holdings REAMIY P VL. ...ttt Wilmington DE.......... Crow Holdings Realty P VIl.......ciiiiiiiiieiniisissisei s 01/14/2016. | ....oooovvvvv. {0 I [ R 301,653
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f Real EStAte = UNAFfIIAIEM. ... ... oottt ettt ses st st setens | eeseeseeseeeeeeeseeseeseseesee1eEeEoeEee8ee o8 oeE 42 E o e AL e e Ao a8 421 £EeE4EEee8eEseEseEee 8 o0 1o e eEseEeeseEeEseEeeEeesee et seseeses et antensensessnssnsentesnsssnsans | eosssessessnsassessesssssnsansenaa (U 301,653
4499999, SUDLOAl = UNGMTHALEA. ...........ccvveectiiciteiciccetecee ettt ettt ettt e s naeae s s s assessasaessansesas  saetesasssssssssssetesasasesees s eaet et s s st esasseeesesassesesnssesssassesasasssenessaetasas | oviesesssesessasiesessese et s et et et e et et A et et n et et et e A et et e et e st e e et e A e s e s et et eA et et n et et et et s enansesananaensanaetasanesaeninnansanns | erereriina 181,569 .3,948,823
AB99999. TOMAIS........vvrererseeeeeearesereseeeseees s sttt 8 £ R et Rt R e SRE1eLEseLAR LR R R LR R R LR SRR LSRRk L e R et Ris eeLieeRE e LR R R LR RS R RSttt | eriieneias 181,569 .3,948,823
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SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
5 6 7

603

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in|  Exchange Less Exchange Gain| Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interestand B./A.C.V. Changein | Encumbrances (Loss) on (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) / Accretion | Recognized Other (9+10-11+12) B./A.CV on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
720810 00 1 |ArcLight Energy Partners Fd VI.... . | Wilmington.... ... | DE.. | Capital Distribution.. ... | 08/14/2015. | 09/28/2017. 50,157 0 0 ..39,409
720810 00 1 |ArcLight Energy Partners Fd VI.... ... | Wilmington.... ... | DE.. | Capital Distribution.. ... | 08/14/2015. | 02/28/2017. | .....ccnc.. 107,479 0 0 .105,268
722810 00 9 |Bluescape Energy ReCap..........cccovuveiniiiiniininciiciiciniiins Wilmington.................. DE.. | Capital Distribution................ 09/20/2016. | 02/21/2017. 21,350 0 0 21,074
720510 00 7 |Centerbridge Capital Ptner IlI . | Wilmington DE.. | Capital Distribution.. ... | 05/21/2015. | 07/07/2017. 32,238 0 0
720510 00 7 |Centerbridge Capital Ptner Il . | Wilmington DE.. | Capital Distribution.. ...|05/21/2015. | 11/01/2017. 3,534 0 0
723010 00 5 |Crescent Mezzanine Partner VII Wilmington DE.. | Capital Distribution................ 12/08/2016. | 09/05/2017. 2,188 0 0
723010 00 5 |Crescent Mezzanine Partner VII Wilmington DE.. | Capital Distribution.. ... | 12/08/2016. | 09/21/2017. 22,955 0 0
723010 00 5 |Crescent Mezzanine Partner VII Wilmington DE.. | Capital Distribution.. . [ 12/08/2016. | 04/24/2017. 936 0 0
723010 00 5 |Crescent Mezzanine Partner VII Wilmington DE.. | Capital Distribution 12/08/2016. | 02/23/2017. 37,377 0 0
723010 00 5 |Crescent Mezzanine Partner VII Wilmington DE.. | Capital Distribution.. ... | 12/08/2016. | 10/30/2017. 3,537 0 0
718110 00 O |Energy XVILP. s Wilmington.................. DE.. | Capital Distribution.. .[12/13/2013. | 06/30/2017. 16,083 0 0
718110 00 O |Energy XVILP. SR Wilmington..........c...... DE.. | Capital Distribution 12/13/2013. | 01/26/2017. 4,544 0 0
718110 00 O |Energy XVILP. BT PP OTOPT PPN Wilmington.... ... | DE.. | Capital Distribution.. ... | 12/13/2013. [ 09/11/2017. 12,245 0 0
718110 00 O |Energy XVILP. SR Wilmington.... ... | DE... | Capital Distribution.. ... | 12/13/2013. | 04/24/2017. 34,035 0 0
718110 00 O |Energy XVILP. s Wilmington.... ... | DE...| Capital Distribution.. .12/13/2013. | 08/29/2017. 1,281 0 0
718110 00 O |Energy XVILP. SR Wilmington.... . | DE.. | Capital Distribution.. 12/13/2013. | 11/16/2017. 91,308 0 0
718300 00 7 | Grosvenor Institutional Wilmington DE.. | Capital Distribution.. .. [ 10/31/2013. | 07/21/2017. 3,000,000 0 0
719810 00 4 |New Mountain Partners IV LP. . .. | Wilmington DE.. | Capital Distribution.. .1 12/10/2014. | 06/29/2017. 39,841 0 0
719810 00 4 |New Mountain Partners IV LP. . .. | Wilmington DE.. | Capital Distribution.. 12/10/2014. | 12/13/2017. 17,782 0 0
719810 00 4 |New Mountain Partners IV LP. . .. | Wilmington DE.. | Capital Distribution.. ... [ 12/10/2014. | 08/28/2017. 42,821 0 0
723210 00 1 |Newstone Capital Partners Ill........ . Wilmington DE.. | Capital Distribution.. . [12/27/2016. | 04/19/2017. 7,039 0 0
723210 00 1 |Newstone Capital Partners Ill........ . Wilmington DE.. | Capital Distribution.. 12/27/2016. | 07/19/2017. 14,834 0 0
723210 00 1 |Newstone Capital Partners Ill........ . Wilmington DE.. | Capital Distribution.. ... | 12127/2016. | 10/16/2017. 13,854 0 0
723210 00 1 |Newstone Capital Partners Ill........ . Wilmington DE.. | Capital Distribution.. .| 12/27/2016. | 03/09/2017. 5,652 0 0
719710 00 6 |North Haven Credit Ptners Il Wilmington DE.. | Capital Distribution.. 12/01/2014. | 01/30/2017. 21,820 0 0
719710 00 6 | North Haven Credit Ptners Il Wilmington DE.. | Capital Distribution.. ... [ 12/01/2014. | 04/28/2017. 16,842 0 0
719710 00 6 |North Haven Credit Ptners Il Wilmington DE.. | Capital Distribution.. .12/01/2014. [ 07/28/2017. | ........... 107,297 0 0
719710 00 6 | North Haven Credit Ptners Il Wilmington DE.. | Capital Distribution.. 12/01/2014. [ 10/19/2017. 11,307 0 0
723310 00 9 | Summit Partners Growth Eq IX-A Wilmington DE.. | Capital Distribution.. ... | 04/14/2017. | 12/22/2017. 99,736 0 0
723310 00 9 | Summit Partners Growth Eq IX-A Wilmington DE.. | Capital Distribution.. ... | 04/14/2017. [ 12/29/2017. 65,000 0 0 65,000
721510 00 6 [ TAXIFA LP..coooiieiiseiseieceeee st Wilmington..........c...... DE.. | Capital Distribution.. .102/22/2016. | 12/29/2017. 55,000 0 0 55,000
721510 00 6 [ TAXIFA LP..ooiiieiirienieierces et Wilmington..........c....... DE.. | Capital Distribution 02/22/2016. | 02/24/2017. 15,000 0 0 15,000
721510 00 6 [ TAXI-A LP..oooiieiieeieesisees s Wilmington..........c....... DE.. | Capital Distribution.. ... | 02/22/2016. | 08/31/2017. 22,500 0 0 .22,500
722310 00 O |Thoma Bravo Fund XII LP.. . | Wilmington DE.. | Capital Distribution.. .| 05/31/2016. | 11/30/2017. 22,422 0 0 22,422
722510 00 5 |Vista Equity Partners Fund VI.........cocoooiveinnnnnncnee Wilmington..........c....... DE.. | Capital Distribution 06/28/2016. | 02/13/2017. 5,349 0 0
722510 00 5 |Vista Equity Partners Fund VI.. . | Wilmington.... ... | DE...| Capital Distribution.. ... | 06/28/2016. | 05/03/2017. 11,705 0 0
722510 00 5 |Vista Equity Partners Fund VI.. .. | Wilmington.... ... | DE... | Capital Distribution.. ... | 06/28/2016. | 08/18/2017. 1,594 0 0
720300 00 3 |Welsh Carson Anderson & Stowe XII LP...... .. | Wilmington DE.. | Capital Distribution................ 04/20/2015. | 12/20/2017. 9,807 0 0
720300 00 3 |Welsh Carson Anderson & Stowe XII LP...... .. | Wilmington DE.. | Capital Distribution................ 04/20/2015. | 05/19/2017. 13,803 0 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated PO OPPORPOPRTOPURPR ITRTPROORY 4,062,252 0 0

Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
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SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

4499999. Subtotal - Unaffiliated

2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in|  Exchange Less Exchange Gain| Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interestand B./A.C.V. Changein | Encumbrances (Loss) on (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) / Accretion | Recognized Other (9+10-11+12) B./A.CV on Disposal | Consideration Disposal Disposal Disposal Income
721310 00 1 | Crow Holdings Realty Ptr VIl.........ccooooviviiriiieririniirneies Wilmington................. DE.. | Capital Distribution................ 01/14/2016. | 06/27/2017. 5,555 0 0 0
721310 00 1 |Crow Holdings Realty Ptr VII.... . | Wilmington.... ... | DE.. | Capital Distribution.. ...|01/14/2016. | 01/27/2017. 5,508 0 0 0
721310 00 1 |Crow Holdings Realty Ptr VII.... . | Wilmington.... . | DE.. | Capital Distribution.. .|01/14/2016. | 09/27/2017. 25,727 0 0 0
721310 00 1 |Crow Holdings Realty Ptr VII Wilmington DE.. | Capital Distribution................ 01/14/2016. | 04/26/2017. 7,042 0 0 0
721310 00 1 |Crow Holdings Realty Ptr VII.... . | Wilmington.... ... | DE.. | Capital Distribution.. ... | 01/14/2016. | 12/22/2017. 7,492 0 0 0
721310 00 1 |Crow Holdings Realty Ptr VIL.... . | Wilmington.... . | DE.. | Capital Distribution.. ...|01/14/2016. | 07/27/2017. 3,555 0 0 0
721310 00 1 |Crow Holdings Realty Ptr VIl Wilmington DE.. | Capital Distribution................ 01/14/2016. | 02/24/2017. 5,571 0 0 0
721310 00 1 |Crow Holdings Realty Ptr VIL.... . | Wilmington.... ... | DE...| Capital Distribution.. ...|01/14/2016. | 10/27/2017. 4,588 0 0 0
721310 00 1 |Crow Holdings Realty Ptr VII.... . | Wilmington.... . | DE.. | Capital Distribution.. .|01/14/2016. | 05/26/2017. 4,770 0 0 0
721310 00 1 |Crow Holdings Realty Ptr VII Wilmington DE.. | Capital Distribution 01/14/2016. | 08/31/2017. 8,873 0 0 0
721310 00 1 |Crow Holdings Realty Ptr VII.... ... | Wilmington.... ... | DE.. | Capital Distribution.. ... | 01/14/2016. | 03/29/2017. 9,438 0 0 0
721310 00 1 |Crow Holdings Realty Ptr VIL.... ... | Wilmington.... ... | DE...| Capital Distribution.. ...|01/14/2016. | 11/08/2017. 36,171 0 0 0
721310 00 1 | Crow Holdings Realty Pt VII..........cocooivriiinniiinniiaciiinis Wilmington.................. DE.. | Capital Distribution................ 01/14/2016. | 11/29/2017. 14,499 0 0 0

0 0

0 0

0 0

4699999. Totals
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Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00440E  AQ 0 |ACE INGHOIINGS. ....vvvuermieuierniiieeeseeseeise et | seneees JO0 U IOV 1FE]| ............1,519,044 |...108.749 ..1,631,235 1,500,000 | ..ocoovrenne RO . . . Y vereennn 18,675 11/14/2016. | 03/13/2043.
010392 FP 8 | Alabama Pwr Co ...111.866 ..2,237,320 .2,000,000 . 0. . A. b .42,761 11/14/2016. | 01/02/2046.
025816 BF 5 | AMEriCan EXPreSS CO........ouuueremeererrerineriessesisneesssssessesssessssessssssssssssnenss | sesenes . ...106.592 ..3,091,168 .2,900,000 06/29/2017. | 12/03/2042.
03040W AP 0 [ American Water WOTKS...........c.curerreriieniiierierissisnsiesssiesieseseessseessssessenes | oveens . ...106.929 ..1,603,935 1,500,000 11/14/2016. | 12/01/2046.
03524B  AF 3 | ANHEUSER-BUSCH INBEV FIN. e ...110.671 ..1,106,710 .1,000,000 10/31/2014. | 02/01/2044.
037833  CD 0 | Apple COMPULET INC...ovvvuirvinicirericisirieisseieise s ssesesssisssenses | ovene . ...104.387 2,000,000 | ...coornen R 11/15/2016. | 08/04/2046.
037833  CH 1 | Apple COMPULET INC....ovvvvvrircireiciirie et sssnisenens | seien . . 111.302 1,400,000 | ...covvvenne . ..62,633 06/29/2017. | 02/09/2047.
038222 AG 0 |Applied Materials Inc ..131.178 .2,116,000 . ..75,880 06/29/2017. | 06/15/2041.
071813  BG 3 |Baxter International Inc ISR PR . s ...105.382 1,000,000 10/31/2014. | 06/15/2043.
084670  BK 3 |Berkshire Hathaway Inc/CI A I I [P0 PO IOV TFE| oo 1,586,454 |...115.409 1,500,000 11/14/2016. | 02/11/2043.
097023 BS 3 |Boeing Co... . . 923,860 |..... 97.344 .1,000,000 11/14/2016. | 06/15/2046.
12189L AU 5 |BURLINGTN NORTH SANTA FE B 2| . 1FE| oo 3,011,202 |...114.667 2,700,000 . ) 06/29/2017. | 09/01/2044.
12189L  AX 9 |BURLINGTN NORTH SANTA FE.......ccivrimirierinrereninsiserssssnsssesssessssnsnsnnns | ovnnn | oo | veverneeini | vvenne 1FE ...1,434,825 |...117.337 1,250,000 o 1 08/02/2017. | 09/01/2045.
141781 BF 0 [ Cargill INC.uvovveieiricicienieie st | cenenes B [T v 1FE| ............1,729,530 |...118.645 1,500,000 . . RSO | 1 . verenn.35,700 | 06/29/2017. | 11/23/2045.
149123 CD 1 | Caterpillar INC... .ottt entenens | eeenes . 2| 1FE| oo 1,655,720 |...115.134 1,500,000 | ............1,728,585 | ............ 170,578 | covoerers (1,138) [ oo (1 IO 0 | 4.300 |.....4.078 [MN......| coovrrrens 8,242 | ... 64,500 | 11/14/2016. | 05/15/2044.
149123 CE 9 | Caterpillar INC........ouieeiiciiiie et | eeeees . 2 L 1M7.738 .2,251,000 77,529 )| .. 08/02/2017. | 05/15/2064.
20030N  BK 6 [COMCASt COMP....vrureuuerarisirieeienissessesasessesiseses s sessessesssessssessssesssssssssens | eveees IO I ...114.846 .2,500,000 ....189,439 1 11/14/2016. | 03/01/2044.
20030N  BU 4 [COMCASt COMP......cuvvuuieuiiiiiiiienisiisiissiissie st | eneies [P I 2| ... AFE| ...........1,007,435 |..... 94.775 1,100,000 06/29/2017. | 07/15/2046.
209111 FH 1 | Consolidated EdISON.........ccrveurrmcrierireeiesieisesisessesssesisseessessssssessessssennns | sesens . 2 ...104.316 2,250,000 11/14/2016. | 06/15/2046.
244199 BF 1 |Deere & COMPANY........ccoiermiireireiiniisesiesiseesseissssse st issssssssesssnnes | soeees [ 2 ...108.373 1,500,000 11/14/2016. | 06/09/2042.
25468P  CX 2 |DiSneY (Walt) CO.....cvoureeuieuiiririerireeiseeissieniesiesesesss e ssesssessessssssssnsenns | serenes IO I ...101.135 1,500,000 11/14/2016. | 12/01/2042.
25468P DB 9 |Disney (Walt) CO......coovuuiieiiiiiiciiisrississiiesie s | s | ...108.165 .2,000,000 07/20/2017. | 06/01/2044.
26444H AA 9 |DUKE ENERGY FLORIDALLC......... ceeveereneeen | e . 2| . AFE| 2,273,050 ... 97.056 .2,500,000 11/15/2016. | 10/01/2046.
29736R  AK 6 |ESTEE LAUDER CO INC......coooiirrienirieriesisnciisse e ssessseesssssssisesssenes | aviies . 2 ...109.703 1,100,000 07/05/2017. | 03/15/2047.
30231G AN 2 | Exxon Mobil Corporation . ST RTURRRITN IOV ] ..101.217 2,000,000 11/14/2016. | 03/06/2045.
369604 BF 9 | General EIECHIC CO......uuuvvurirrirciieiciieeiesiieise st isssiaeses | seiins ] s ...104.915 | . . . 1,500,000 | ..ccovvrenne 11/14/2016. | 10/09/2042.
370334 BP 8 | General Mills INC......c...veuveuiimrieriieeieeisseesesesssiesseseseessssssessessessssensssnenns. | seven . 2| 2FE 973,945 |...101.665 | .....ccoeeeeue 1,016,650 | ....cocvvueee 1,000,000 | ..covvveene 1,017,520 10/31/2014. | 02/15/2043.
38141G VS 0 | Goldman Sachs Group Inc. et | s [P I 2| .. 1FE| oo 3,007,611 |...114.725 ..3,097,575 2,700,000 ...3,100,356 ..95,586 06/29/2017. | 10/21/2045.
427866 AW 8 | The Hershey COMPANY.........c.ocirereeimiremerieiiiesiesiseeseessssiessessesessensssssses | veeees . 2| 1FE 887,030 |..... 95.418 | . 954,180 | .. 1,000,000 | ... 955,140 | . ..65,356 11/14/2016. | 08/15/2046.
437076 BH 4 |HOME DEPOL INC....oouivriirireiciieeiesicete st | seneees . 2| AFE| oo 1,574,640 |..111.857 | .coovvrrenne 1,677,855 | .coooverinnee 1,500,000 | ..ocoovvrenne 1,679,445 | ............ 109,329 11/14/2016. | 04/01/2046.
437076 BP 6 |HOME DEPOL INC.....ooviriririiieiieieeeiieei sttt | serenes . 2| AFE| 2,017,730 | ... 96.387 .2,120,514 .2,200,000 ...104,173 06/29/2017. | 09/15/2056.
458140 AY B | INTE] COMP..ceruireiieieeiieeieiteeteesestse sttt | seieees [ I 2 ..110.361 | . 3,752,274 | .. .3,400,000 v 203,785 07/21/2017.| 05/11/2047.
459200  JH 5 [IBM COP. .ottt sssssssssessssenssenens. | serenes I IO . 118.400 | ..o 4,144,000 | oo 3,500,000 | ............4,147,850 | ............ 188,964 07/20/2017. | 02/19/2046.
46647P  AK 2 [JPMORGAN CHASE & CO.....oovumiirrirriiieiiesiesiseeiseissessssssesssessssessssines | seeeens . 2 ...104.460 .3,500,000 ....109,886 . 07/24/2017. | 07/24/2048.
478160 BK 9 |Johnson & Johnson............ FSRPTIRPOPORTORTIRPRIREN BPPOON [P 2 ...116.975 . .2,500,000 ...151,939 3.501 | D | 8,125 | 112,500 | 11/15/2016. | 12/05/2043.
494368 BV 4 |KImberly Clark COMP.........oeuuurimereniereiierieeisessssisessessssessessssessesssssssssssesens | seeees . 2| AFE | e 873,470 | 93.884 | ..cccoerrrn938,840 | oo 1,000,000 3.925 | Jdoois | 13,422 | i 32,089 | 11/14/2016. | 07/30/2046.
548661 DN 4 |Lowes COMPANIES INC.......cvurureruiiemiieiiierierinieissiieiesiesssesssssissessesssesssenens | cevens [P 2 ...100.573 3,600,000 3.879 |AO...... 07/20/2017. | 04/15/2046.
589331  AS 6 | MErCK & CO INC.....vvuriruiiriirciieiieiteeie s ssss s esessssnssssenssseenas | seiins . 2 s ...102.244 . 1,500,000 | ..ccovvrenne RO 3.870 |MS...... 11/15/2016. | 09/15/2042.
59156R  BG 2 [Metlife INC........ivuiiiiiciiici e ensienes | e [P0 OO IO TFE| oo 1,480,037 |..117.519 | .ccc0eee.... 1,527,747 | oo 1,300,000 | ..ccoovreene 1,529,086 | ...oooovvvenes 50,905 4.018 |MN...... 06/29/2017. | 11/13/2043.
59156R  BR 8 [MEHlfE INC.....vuuieiiecieciici it nsenesenns | eeeias 2| 1FE ...2,089,360 |...114.243 .2,000,000 ...2,286,960 LAT7,941 4.328 |MN...... 11/14/2016. | 05/13/2046.
594918  BL 7 | Microsoft Corp...... RSSO TURURRTRURR YOO . 2| 1FE| .............2,5691,470 |...117.3%4 . .2,500,000 | .............2,937,600 | ............269,193 4.227 |MN......| e 17,924 | L 111,250 | 11/14/2016. | 11/03/2045.
594918  CB 8 | MICIOSOft COMP....euuvvuireurirriseiseeieissersesssess et ssssssenss | sesen . 2| e 1FE| oo 1,546,356 |...118.634 | ..............1,660,876 | .............. 1,400,000 | ..coovvrenne 1,662,724 | ......c..... 117,103 3.971 |FA.coor| c0eeeen25,375 | oo 31,500 | 06/29/2017. | 02/06/2057.
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59562V  BD 8 |MidAmerican Energy Holdings . vt | s [P 2| {11 [ 2,518,898 |..121.917 | ..cvevvnnee. 2,743,133 | oo 2,250,000 | ..ovrernee 2,745,473 215,234 . 8383 [MNL | e 14,806 | e 115,875 | 11/14/2016. | 11/15/2043.
B1166W  AJ 0 [ MONSANLO COu.vvvvrereirreiaiaeiiieieiteeiseeseesssss bbbt ssissssans | aeeses . 2| 1FE 894,515 |..... 91.902 919,020 1,000,000 919,840 4251 [ ....36,000 | 10/31/2014. | 07/15/2042.
61746B  EG 7 |Morgan Stanley........... s e ...109.793 ..3,128,003 .2,849,000 ,130,994 06/29/2017. | 01/22/2047.
654106  AE 3 | INIKE INCu.vvuirvriiriireirceiisiiesi st sss st ssnsssinns | sevins . ...104.887 ..2,359,958 .2,250,000 ...2,362,208 11/14/2016. | 11/01/2045.
713448 DD 7 | PEPSICO INCu.vvuvvriririiirrieieiiiiieiiesis st esssessenessssnns | sevens ] ..113.812 ..3,755,796 3,300,000 ...3,759,294 06/29/2017. | 04/14/2046.
717081  CY 7 |Pfizer Inc. ...153.540 ..1,996,020 .1,300,000 ,997,463 06/29/2017. | 03/15/2039.
717081 DK 6 |Pfizer Inc OSSO RTPOTPSRPOTTORPTOROPOR YOO ...114.959 1,500,000 11/14/2016. | 05/15/2044.
T4005P  BD 5 | PraXail INC.uuueuueeuieuciinciisciseesseiseise sttt ssessssnss. | seneees ...101.871 . 1,500,000 11/14/2016. | 11/07/2042.
740189 AH 8 |Precision Castpart .1,487,790 |...104.288 ..1,564,320 ,565,715 11/14/2016. | 01/15/2043.
740189 AP 0 | Precision CastParts.........cocwurerieiermerisneeierisisseessssssessesssesessessssssessesssnsess | sevens 518,212 |..112.624 527,080 527,567 07/21/2017. | 06/15/2045.
743315 AP 8 | Progressive Corp OH.......ccoviiiiiriniineiieriensssiesiesssessessssssssssssssies | vevnee | oo | eovesnionens | e 1FE ...1,563,655 |...111.329 ..1,669,935 11/14/2016. | 04/25/2044.
743315 AS 2 |Progressive Corp OH . ,998,382 |...108.174 ..2,055,306 .1,900,000 06/29/2017. | 04/15/2047.
747525 AV 5 |QUALCOMM INC..ouvrriirniiriereiineississsiss et sssees ...100.897 3,500,000 07/24/2017. | 05/20/2047.
828807 CT 2 | Simon Property Group LP.........cocccneevieenereerineenenns [SSSTRTRINEN BN ] ...104.507 . 1,000,000 . . . . . . 11/14/2016. | 10/01/2044.
87612E BF 2 |Target Corporation et | s | e | el AFE e 3,487,307 | 97.491 | . ..3,607,167 | .. .3,700,000 | ............3,610,682 | ........... . . 3961 |AO...... ....67,063 | 07/21/2017. | 04/15/2046.
89417E AL 3 | TRAVELERS COS INC......cooivmriirierireirseesssiseriessesssessseessssssssssensenssesenns | veeees . 102.206 | ..o 1,022,060 | ....cocvvenee 1,000,000 | ..ocoovrnnne 1,023,050 11/14/2016. | 05/15/2046.
89417E  AM 1 | TRAVELERS COS INC ...106.659 ..2,399,828 2,250,000 07/05/2017. | 05/30/2047.
90131H AH 8 [21ST CENTURY FOX AMERICA... LA14.740 1,147,400 | .. 1,000,000 10/31/2014. | 09/15/2044.
907818  EJ 3 | Union Pacific COM........c.uiuriiiiciiiiciisissississiiesiessneississsiessssssenies. | seve . . 108.310 [ e 1,083,100 | ..coovvvveeee 1,000,000 11/14/2016. | 03/01/2046.
907818  EM 6 | UNiON PaCific COM........vvrurermreasriciieiieeissisessessssessessesssseesssssensesssssssensns. | sesen ...102.141 ..1,021,410 1,000,000 10/04/2016. | 10/01/2051.
907818  EN 4 | Union Pacific COM........c.ouiuumiiiiciiiiceieiiississiiesiesssnssssisssiesssssssnies. | sovens ...108.365 | . 2,709,125 | .. .2,500,000 07/24/2017. | 04/15/2047.
911312 AN 6 | United Parcel SBIVICE. ........uuvurrrmeriererieiirinsiierieseessesisssssessssssensesssssesas | sevees . L9772 1,796,580 | ..oovvrennee 1,500,000 11/14/2016. | 11/15/2040.
913017 BT 5 |United Technologies Corp ...110.996 ..2,774,900 2,500,000 11/15/2016. | 06/01/2042.
91324P  CD 2 |UnitedHealth Group Inc . . ...109.804 | . ..1,647,060 | .. 1,500,000 11/14/2016. | 03/15/2043.
91324P  CR 1 |UnitedHealth GroUp INC........cccevvrriimiireirniineiieriesiseesse et ssessseeseninns | seeees . 118302 [ e 2,011,134 | oo 1,700,000 06/29/2017. | 07/15/2045.
92343V CK 8 |Verizon COMMUNICALIONS...........veuuermmrirerereesieisersesiesssessenssseessesssessenssesens. | veeees ...104.479 ..1,044,790 1,000,000 10/31/2014. | 08/21/2046.
92826C  AF 9 [VISAINC CLASS A SHARES.........ccocooiiiiiiiiiiisiinisissicsisneississienss | eneies . L3973 | 23,077,271 | .. .2,700,000 cevenenn 100,884 06/29/2017. | 12/14/2045.
92976G  AJ 0 |WELLS FARGO BANK NA. I I . . 139.642 | .o 1,536,062 | ...ooovvrennee 1,100,000 | .............1,537,140 | ..oecounveen. 32,070 06/29/2017. | 01/15/2038.
931142 DQ 3 |Wal-Mart Stores INC..........cccvruriiniiiiiieiiiinissiseissssisssiississsissienins | ceie ] ...116.804 ..3,504,120 3,000,000 ....337,834 11/14/2016. | 04/22/2044.
94974B  GK 0 |WELLS FARGO & COMPANY........oiumirirrimimienireesseissssessseseseesssssssssenssenss | soeees ] . s ...103.888 | . ..1,038,880 | .. 1,000,000 | ..covvreene . . . . . 06/29/2017. | 05/01/2045.
94974B  GT 1 |WELLS FARGO & COMPANY.......oiiimiimmrirrirenisneesensssssessesssseessssssssssssenss | seeees [P0 TR IO AFE| oo 2,439,300 |...105.628 | .............. 2,640,700 | ..ovvvrrnnne 2,500,000 | ..ocrvrnee 2,643,125 | .ocooneee. . X 11/14/2016. | 06/14/2046.
136375 CK 6 |Canadian National Railway Co........ [SSTTURURRRRIOE DO A 2| 1FE 883,080 |..... 97.084 970,840 1,000,000 971,840 ..88,371 11/14/2016. | 08/02/2046.
009279 AC 4 [AIRBUS SE......oioiiiiirniineiiesiesieeiseiss s ssesssssissssssssssssssssssssssssssssss | sevies D 2| . AFE| oo 3,672,620 |...106.765 | . 3,736,775 | .. .3,500,000 | .............3,740,450 | . 69,140 | ....coo.cee. . . - I 07/20/2017. | 04/10/2047.
02364W  BE 4 [ America Movil SA e CV.....couuuviiriiiiiriinieieniesiesesseissiesesiesiesesssssssisnes | eveees [ SOOI IO TFE| oo 3,049,500 |...106.482 | .............. 3,194,460 | .....c.o..ce. 3,000,000 | ...ooevenee 3,196,530 | ..covveneee 147,542 | oo, (512) | cevveerirerirnens (0 IO 0 A 267 [ | 60,156 | .......... 65,625 | 06/29/2017. | 07/16/2042.
046353  AG 3 |ASTRAZENECA PLC......oouiiiueiieriieiieeiseisse s ssesssesssssssssins | sevies D|.. ...1,446,115 |...101.581 .1,523,715 1,500,000 ...1,525,050 4.223 |MS...... ....60,000 | 11/14/2016. | 09/18/2042.
046353 AM 0 |ASTRAZENECA PLC cetrer e | s DJ... ceevenennn2,167,840 |...109.134 | . ..2,182,680 | .. 2,000,000 | .............2,184,700 | . . PR . . 3.884 |MN...... v 43,750 | 06/29/2017. | 11/16/2045.
055451 AR 9 | BHP BillitOn FiNANCE.........oueverrcirmeircirciieeieeieeiseesssisessessesesseessssisssssnsenes | seien D oovveeene | e IFE | i, 3,688,650 |...107.835 | .....c....c... 3,774,225 | ....ccouonee. 3,500,000 | ..ooorernees 3777515 | o 90,823 | ..ovvrers (1,958) [ oo (1 IO 0 3.786 | FA.......| c00eee50,932 | oo 72,188 | 07/20/2017. | 02/24/2042.
2027A0  UN 0 | COMMONWEALTH BANK AUST.......oviimriiririreisiinsriesiesessesssisssssenienss. | veenes D oo | v TFE| oo 3,518,480 |...102.395 3,500,000 . 3.870 | JJ....... 07/20/2017.| 07/12/2047.
25243Y AV 1 |Diageo Capital PLC.......cccoovuurrimrireiinieneriesieiseesssisessssisessesssssessssssssnns | seeees D 2| . 1FE 948,220 |...104.807 . 1,000,000 | ..ccovvrenne . ..93,038 4.188 |AO...... . 10/31/2014. | 04/29/2043.
268317  AQ 7 |ELECTRICITE DE FRANCE SA........cocoiiimmiiniierieniieissinsiesisssiesiesissnsiens | evvees [0 I 2| TFE| oo 3,030,664 |..113.626 | ..............3,181,528 | .............. 2,800,000 | ..ocvvrnees 3,184,328 | ............ 155,598 4431 |AO...... | 030,030 | ..o 69,300 | 06/29/2017. | 10/13/2045.
404280 AQ 2 |HSBC HOLDINGS PLC.......ctuiiimrierinrereniseisseessssssessesssssssssssssssssessssenss. | seeees D|... ...3,452,160 |...117.608 .3,000,000 ...3,5631,210 ..83,284 4.295 |MS...... ....78,750 | 07/05/2017. | 03/14/2044.
585055 BU 9 | Medtronic PLC.......cccooiuuiiiniiciiiiieieieiisiiesiesissssssisesssesissesssssnias | svien Cl.. . v 3,057,318 |...116.684 . .2,700,000 | .............3,153,357 | . ..99,526 3.844 |MS...... veren.82,438 | 06/29/2017. | 03/15/2045.
76720A  AG 1 |RIOTINTO FIN USA PLC.....coniiiiiierrineinesiseiseniesissesssssssessesissesensssseses | soneees D 2| e {11 [ 2,995,120 |...107.168 | ..............3,107,872 | ...........c.. 2,900,000 | ..oovrvrnees 3,110,569 | ..ovvvvnee 116,481 3.916 |FA.....| v 843,198 | oo 59,813 | 06/29/2017. | 08/21/2042.
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Annual Statement for the year 2017 of the Separate Accounts ofthe N@tional Life Insurance Com pany

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 (4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F

0 Current Year's

r Unrealized Other-Than- | Total Foreign Stated

ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /| Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OBlIgations. ..o sesesssesssssesssssnsens | seveenes 174,519,203 XXX | s 182,804,804 | .......... 166,834,000 | ......... 182,973,276 | ....... 8,929,499 | .......... (88,089) | ..ovevriiiiinnn (0 0 XXX XXX XXX | e 1,723,345 | ... 4,969,078 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)..........c.ereireiriesiisieieiesissi st ssessnsssnesssnsees | seneenes 174,519,203 XXX | s 182,804,804 | ......... 166,834,000 | ......... 182,973,276 | ........ 8,929,499 | .......... (88,089) | ...vvvrerrinnn (0 0 XXX XXX XXX | ... 1,723,345 | ..... 4,969,078 XXX XXX
Totals
7799999. Total - ISSUET OblIGALIONS. ... vv.cerireseisseressessees s s 174,519,203 XXX | s 182,804,804 | .......... 166,834,000 | ......... 182,973,276 | ......... 8,929,499 | .......... (88,089) | ...vevrerrrinn (0 0 XXX XXX XXX | ... 1,723,345 | ..... 4,969,078 XXX XXX
8399999, Grand TOtal - BONGS...........c.rveuirirrerierieieieiieiieiiiesi et sieessennsens | eevienes 174,519,203 XXX | 182,804,804 | .......... 166,834,000 | ......... 182,973,276 | ......... 8,929,499 | ........... (88,089) | ..o (V) 0 XXX XXX XXX | ... 1,723,345 | ... 4,969,078 XXX XXX
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Annual Statement for the year 2017 of the Separate Accounts ofthe N@tional Life Insurance Com pany

SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
Current Year's

F Rate per Unrealized Other-Than- Total Foreign

or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange NAIC

ei|  Number of Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B./A.C.V. Change in Desig- Date

CUSIP Identification Description Code |gn Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) / Accretion | Recognized (15+16-17) B./A.C.V. nation | Acquired

NONE
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Annual Statement for the year 2017 of the Separate Accounts ofthe N@tional Life Insurance Com pany

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
Current Year's
F Rate per Other-Than- NAIC
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market
ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B./A.C.V. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) in B./A.C.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
233203 59 5 |DFAUS TARGETED VALUE.......c.osiiiriiineeieiseesesesessesssssesssssssssssssssssssssssnsas | convnes | oo | aevve 254,116.480 | ......ccc...... 6,324,959 | ......... 24.890 6,324,959 5,431,074 354,650 | ..ovvvrrnerrnernnnnn0 | e 196,758 | ...ooveecrrrrrnrirnen0 [ v 196,758 | o0 | e, U | 12/15/2017.
484287 AT 3 [ISNAIES.....ooiieeeieeiiesieiises st snsssnnns | svienes | es | seenes 138,826.000 ...12,376,338 12,376,338 9,640,643 244,440 ...1,210,563 11/18/2015.
464287 59 8 [ISNAIES......ccveeeiecveereeeeee et sinnnans | seneres | orn | creeriens 99,481.000 ....12,369,468 12,369,468 9,877,751 260,873 ...1,224,611 03/30/2016.
464287 61 4 |iShares Russell 1000 Growth INdeX FUN........cocciiiiiiiinrssinnnniisisnississnssesensniens | svenenes | e | crnvenns 92,717.000 ...12,487,126 12,487,126 8,425,786 142,338 03/30/2016.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated).... ....43,557,891 XXX 43,557,891 .33,375,254 ...1,002,301 5,393,044 XXX
Common Stocks - Mutual Funds
003021 71 4 | Aberdeen EMer MKES INSt..........cccvieceiriciieriesieeieeseessnssssssessesessessssssssnsins | cvnvnee | oo | veve 995,779.180 ....16,071,876 16,071,876 .15,118,494 .0 209,615 3,522,116 12/21/2017.
52106N 59 0 |LAZARD INTER STRAT EQ INST.....ccostimmirririeriiniirineiiessisesieniesesseisse s ...1,024,727.940 16,088,229 .16,088,229 14,479,513 .0 206,330 3,298,607 12/21/2017.
742935 12 5 | AKRE FOCUS FUND INSTL....ctrurrmerirereerseiserseniesessenssssesessssssnsssessssssssnsis | oosvnes | oo | aevvs 382,641.980 ...12,642,491 12,642,491 .0 76,018 2,905,629 | ... 12/15/2017.
742935 22 4 |Hodges Small Cap INSt Fd.......cccovviriviiieieriseinieneneessiesssssssssssesssssesensns | overenes | oo | ceveres 328,822.200 ..6,599,462 .0 806,263 (228,675) | .. 11/17/2017.
89154Q 29 9 |Touchstone Funds Large Cap FOCUSEd FUN...........oocverererineeerinneineinenisnineens [ erneees | eee | venens 218,185.440 ..9,231,426 .0 ...1,316,556 ..405,631 12/29/2017.
89154W 79 1 |Touchstone Funds Active Bond FUNG ClaSS.........coveeereeeerreereeereeeeeeseeereresessns | everenns ....2,728,012.550 .29,841,109 .0 135,404 12/27/2017.
02630E 81 4 |AFISAssetAllocation Fund s | s .3,261.981 | .coovvvireren. 76,330 | ... 23400 | ..o 76,330 | e 73,597 .0 1,686 12/26/2017.
02630E 79 8 |AFIS GlobalBond Fund ... ..8,315.051 95,180 .0 824 12/13/2017.
02630E 84 8 |AFIS Global Growth & Income Fund oo | v . 4,536.625 | ..o 710,771 | 11015600 | oo 70,771 | 64,452 .0 2,159 12/13/2017.
02630E 80 6 |AFIS Global Small Capitalization FUNd  ..cooooiinceneeeieeeeeeseessnines | e | oee | cevernenenn . DBA8TE | i 14,569 | 10024910 | i 14,569 | e 13,079 .0 30 12/13/2017.
02630E 83 0 |AFIS Growth-Income Fund ..1,708.929 77,718 .0 3,436 12/13/2017.
02630E 77 2 |AFISHigh-Income Bond Fund e | s . .1,705.582 | ...coocever 18,454 | ... 10.820 | .o 18,454 | L 18,812 .0 1,058 12/13/2017.
02630E 86 3 |AFISNewWorld FUNd e | v | oen | e 1,269.762 2990 | e 31,731 | 26,521 20 | s 224 12/26/2017.
641222 10 4 |AMT Large Cap Value Portfolio oo | v | oo | cveens 195,219.491 3,262,118 | ......... 16.710 3,262,118 2,370,758 .0 102,188 275,756 275,756 A [ 12/27/2017.
641222 85 6 | AMT Mid Cap Growth Portfolio Class S ..oceeeeeeceeneeeesseniseenne | vvevees | e | eevrenes 41,594.255 | ....oovvvennee ,071,884 | ......... 25770 | coverrerinne 1,071,884 | .o 914,784 .0 20,675 187,649 | oo 187,649 | coovveeeireeis A 12/22/2017.
641222 50 0 |AMT Mid-Cap Growth Class | i | e [ [ s 49,064.301 1,363,497 | ........ 27.790 | oo 1,363,497 | oo 1,174,951 .0 23,562 233,830 233,830 A 12/27/2017.
007575 30 1 |AMT Short Duration Bond i | e [ | e 626,639.283 | .. ..6,554,647 | ......... 10.460 6,554,647 6,763,728 .0 92,511 (40,569) (40,569) A 12/28/2017.
015544 70 3 |Alger Capital Appreciation s | s | [ e 62,858.593 | ......cccoouu 5,194,634 | ......... 82.640 | .....ccco...e 5,194,634 | ............. 4,368,684 .0 315,120 867,524 | ..o 867,524 | ...ccoviiie A 12/29/2017.
015544 50 5 |AlgerLarge Cap Growth s | e [ | e 399,049.921 ..24,581475 | ... 61.600 24581475 | .........c.. 19,379,740 .0 2,188,780 3,187,363 3,187,363 A | 12/28/2017.
015544 40 6 |Alger Small Cap Growth i | e [ [ e 399,184.118 | .. 9,640,296 | ........ 24.150 | . ...9,640,296 9,833,796 .0 0 2,129,825 2,129,825 A 12/22/2017.
89154T 71 5 |Balanced s | oo ....1,040,034.805 | ............. 15,444 517 | ......... 14.850 | ..ooovrvnnee 15,444 517 | ..cccvoneee 15,072,065 .0 0 372,452 | ..o 372,452 | oo A 12/29/2017.
779547 87 8 |Blue Chip Growth e | s [ | e 160,539.343 4,846,683 | ......... 30.190 ...4,846,683 2,682,331 .0 56,396 1,048,231 1,048,231 A | 12/28/2017.
89154T 74 9 |BONd s | o ...1,478,009.659 | .............14,188,893 | .......... 9.600 | . 14,188,893 | ............ 14,098,093 .0 0 90,799 ...90,799 A 12/28/2017.
89154T 73 1 [CommONnStOCK i | e ..2,705,281.324 | ............. 50,696,972 | ......... 18.740 | oo 50,696,972 | ...coovvenus 49,238,211 .0 0 1,458,761 | oo | v 1,458,761 | oo | e A [ 12/127/2017.
683811 77 2 |Conservative Balanced FUNA/VA e | v | e [ s 23,677.956 371,981 | ......... 15.710 | s 371,981 | e 346,564 .0 5,756 22,016 ...22,016 A 12/22/2017.
61691F 79 7 |Core Plus Fixed INCOME e ensseneniesssessseen | cenvees [ oo | eevi 261,985.956 | .. 2,876,606 | ......... 10.980 2,876,606 2,733,622 .0 84,506 77,789 ..77,789 A 11/06/2017.
25159W 60 0 |Deutsche CROCIU.S.VIP e | e | oee | e 32,257.644 | .coovvvrrinn 537,735 | ......... 16.670 | ..oovevcrirnnd 537,735 | v 474,838 .0 5,654 91,342 | s 91,342 | s A | 12/22/2017.
25155X 10 7 |Deutsche Equity 500 Index VIP A e | e | eee | e 41,330.783 917,130 | ......... 22.190 917,130 | oovevereeinnee 759,004 .0 53,241 105,821 105,821 A 11/30/2017.
25155X 40 4 |Deutsche SmallCap Index VIP A s e | oee | e 59,224.074 | .. 1,083,208 | ......... 18.290 ...1,083,208 899,294 .0 41,161 86,130 ...86,130 A | 12/26/2017.
25159W 87 3 |Deutsche SmallMid Cap Value VIP B e v | ene | e 211,050.962 | ...ooooverenee 3,769,370 | ......... 17.860 3,769,370 2,858,220 .0 82,963 254,008 | .o 254,008 | .o A 12/29/2017.
61691F 10 2 |Emerging Markets EQUity s | e | | e 24,274.518 428,203 | ......... 17.640 | oo 428,203 | ........ 330,911 .0 2,851 106,710 106,710 A | 09/08/2017.
09253L 48 8 |Equity Dividend V.. FUNd s | e | | s 23,805.173 | .. 288,519 | ......... 12.120 288,519 | ........ 281,819 .0 15,227 6,703 | oo | e 6,703 A | 12/26/2017.
779547 86 0 |Equity Income s | oo [ | e 327,965.036 | .....cocvenen 9,563,460 | ........ 29.160 | .coorverennn 9,563,460 | ...t 7,754,616 | coocvercriene (V] ISV 1,029,410 240,399 | .o 240,399 | .o, A | 12/28/2017.
355150 64 0 |Franklin Global Real Estate VIP FUNd  oooooeeecnceiseeesneenssisenins | cvevnee oo | vevi 111,796.649 1,846,881 | ......... 16.520 1,846,881 | .ocvvcrernes 1,659,960 .0 52,834 117,675 117,675 A 12/28/2017.
355151 50 7 |Franklin Mutual Global Discovery VIP FUND ..o | cvvieees [ [ v 1,879.292 | .. 37,905 | ......... 20.170 .. 37,905 | ....... 38,445 .0 2,479 (589) | ovvrverirerinrienires [ e (589) A 12/11/2017.
355150 69 9 |Franklin Mutual Global Discovery VIP FUNA ..o | eeenees | e | cevreens 66,055.855 | .....ovvrenee 1,346,218 | ......... 20.380 | .ovvrrrerinnn 1,346,218 | ..o 1,416,675 .0 95,837 10,734 | oo 10,734 | oo A | 12/28/2017.
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Annual Statement for the year 2017 of the Separate Accounts ofthe N@tional Life Insurance Com pany

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

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

F Rate per Other-Than- NAIC

or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market

ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B./A.C.V. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) in B./A.C.V. (a) Acquired
355150 55 8 |Franklin Mutual Shares VIP Fund s | v | e [ eevienns 85,175.401 | ..ccooverennee 1,734,171 | ... 20.360 | .coorrerinnne 1734171 | o 1,581,795 .0 106,018 25,679 | oo 225,679 | s A | 12/28/2017.
355150 19 4 |Franklin Rising Dividends VIP FUNd oo | cvnienee [ e [ oveeieeens 2,245.945 | oo 64,099 | ......... 28.540 | oo 64,099 | ....... 56,558 .0 2,686 6,901 | oo | e 6,901 | oo | s A | 12/07/2017.
355150 59 0 |Franklin Small Cap Value VIP Fund o | eveenee | e | eevienes 59,895.912 ...1,125,421 .0 78,370 33,592 ..33,592 A | 12/28/2017.
355150 52 5 |Franklin Small-Mid Cap Growth VIP FUND oo | e | e [ eeereens 37,335.015 665,683 665,683 715,349 .0 54,975 54,496 ..54,496 A | 12/22/2017.
355151 10 1 |Franklin Small-Mid Cap Growth VIP Fund* oo [ evenes [ en | v 2,708.465 50,025 ....50,025 | ....... 47,644 .0 3,062 2,381 | o | e 2,381 09/06/2017.
355150 87 1 |Franklin US Government Securities VIP Fund venn92,783.908 ..1,146,809 ,146,809 ..1,197,912 .0 31,006 (13,039) 12/26/2017.
09253L 75 1 |Global Allocation V.. FUNd e [ e | oo | e 1,581.093 23,463 | ......14.840 | ...................23,463 | ....... 22,378 L0 ] 538 1,086 12/28/2017.
683811 83 0 |Global Strategic INCOME s | e [ | e 300,668.418 1,584,523 | .e5.270 | 1,584,523 | e 1,603,694 .0 26,258 53,905 53,905 A | 12/28/2017.
779547 88 6 |Health Sciences orr.109,141.170 ..4,445,320 3,839,377 .0 183,950 715,213 715,213 A | 12/28/2017.
480906 78 3 [ITSmallCapCore s | e | e | e 86,793.382 | ..............2,225,382 | ........25.640 | ..oc00enen.2,225,382 | oo 1,577,971 .0 20,608 270,779 270,779 A 12/27/2017.
683811 82 2 |MainStreet SmallCap s | s 10,762.551 | .................273,584 | ........25420 | .................273,584 | ........ 252,275 .0 14,861 17,834 ..17,834 A | 12/22/2017.
779547 80 3 | Mid Cap Growth-Il 954495 | .....cccc0eeeeen25,876 | 027110 | 25,876 | e 25,394 .0 2,972 777 777 A | 12/26/2017.
T7954T 30 8 |Personal Strategy e | o | e | s 112,704.415 2,392,480 .0 136,814 31,438 ...31,438 A | 12/19/2017.
89154T 72 3 [SmallCompany s | oo ...2,940,123.432 | ............46,248142 | .......15.730 | ............46,248,142 | ............. 43,982,402 .0 0 2,265,740 2,265,740 A | 12/27/2017.
641222 60 9 |Socially Responsive 114,519 97,080 .0 4,529 12,141 L2141 A | 12/28/2017.
26201X 10 9 |Sustainable US Equity Port Inc 519,667 | ........39.260 | ..................519,667 | .oooovorrrrrerens 481,488 .0 35,750 31,843 ...31,843 A | 12/15/2017.
355151 70 5 |Templeton Developing Markets VIP Fund oo [ vneees | oo [ v 4,320.879 44,419 | ........10.280 | .o 44,419 | L 37,473 W0 ] 241 8,946 | ..o | e 6,946 A | 10/02/2017.
355150 39 2 | Templeton Foreign VIP Fund 100.223,164.035 ..3,452,348 3,256,915 .0 80,313 395,324 12/28/2017.
355151 88 7 |Templeton Global Bond VIP FUnd o [ enieees | oo | vviein 2,034.041 | .o 34,314 | 016870 | e 34,314 | 33,813 .0 82 502 12/14/2017.
61691F 82 1 |US.RealEstate s | s [ | e 4,230.155 | .oooverrerrnenn 91,879 | 11000021720 | 91,879 | i 72,507 .0 1,320 1,528 12/05/2017.
921082 50 9 |Unconstrained Emerging Markets Fd .o | e [ | e 284,762.803 | .. » 2,721,425 .0 51,461 216,567 12/28/2017.
00888X 20 3 |V.IDiversified Dividend FUNd e | e | e | e 1,170.038 | ..o 31,603 | .......27.010 | oo 31,603 | oo 30,849 .0 1,412 349 | s 11/24/2017.
00888X 74 0 |V.IEquity and Income Fund 121,440 | ... 18950 | i 121,440 | 114,545 .0 3,773 5,839 10/19/2017.
008892 51 5 |V.Global Real Estate Fund e | e [ [ e 133839 | 002,257 | 16,860 | 2,257 | 2,123 20 | e 100 133 10/30/2017.
008892 66 3 |V.HighYieldFund s | o [ [ 309011 | 1,690 | 5470 | 1,690 1,705 .0 63 (15) [ s 11/06/2017.
008892 65 5 |V.international Growth Fund e | e [ [ e 283.390 | i 11,146 | 1039.330 | 11,146 | 9,836 20 | e 130 1,309 12/21/2017.
008892 41 6 |V..Global Health Care s | e [ [ e 157,174.523 3,833,720 .0 221,201 327,960 12/28/2017.
008892 69 7 |V.I. Government Securities FUND s | e B [ 986.252 | ...ovvvvvvrrreee 11,155 | 111310 | 11,155 | ....... 11,341 20 | s 208 K (G I IO (G55 RN IS A | 10/23/2017.
00888X 59 1 |V.LMidCapGrowth s | e e | s 274,100.137 | ovveverenne 1,540,443 | .........5.620 | oo 1,540,443 | ..ccovvvenne 1,251,357 .0 89,380 187,964 187,964 A | 12/28/2017.
008892 32 5 |V..Technology e | e [ | e 133,688.683 3,070,829 3,070,829 2,382,217 .0 143,984 620,913 620,913 A 12/28/2017.
261976 80 7 |VIFAppreciation s | ceeenes | e | e 24,608.142 | ..covvverenne 1,100,230 | ........44.710 | e 1,100,230 | ..ccvvcrenncs 1,020,001 .0 129,608 100,528 | ..oovvoeiiciiniin 100,528 | coovvveeeiiieis A 12/29/2017.
261976 70 8 |VIF Opportunistic Small Cap oo | s [ | e 9,532.826 580,740 580,740 386,425 .0 5,671 106,904 106,904 A | 12127/2017.
261976 60 9 |VIFQuality Bond s | s | | s 148,142.535 | .. AT71785 | 11,960 | e 1,771,785 | o 1,788,272 .0 33,784 34,907 ...34,907 A | 12/28/2017.
922175 84 9 |VIPContrafund e | s [ | e 4,641,095 | ...cccovvrvrnee. 171,953 | 037,050 | oo 171,953 | oo 157,796 .0 6,036 13,865 | oo 213,865 | s A | 12/05/2017.
922175 73 2 |VIPDisciplined Small Cap e | e | e | eeereees 24,748.520 418,250 ..418,250 ..381,089 .0 5,555 23,941 ...23,941 A | 12/18/2017.
922176 78 9 |VIP Dynamic Capital Appreciation oo | e | | s 32,365.801 ..454,740 .413,444 .0 17,129 38,472 ...38,472 A | 12/01/2017.
921082 60 8 |VIPEmerging Markets e | e [ | e 237,928.347 | .ovveerne 3,718,820 3,718,820 2,985,890 .0 12,214 | oo | e 1,214,249 | oo | v, 1,214,249 | oo | e A | 12/26/2017.
921082 75 6 |VIPEmerging Markets Fund e | v [ [ e 1,472.566 17,767 .0 28 L0720 RTINS IR 5,028 12/21/2017.
922174 30 5 |VIPEquity INCOME s | oennes [ | ceeid 676,090.308 | .............16,151,797 | .........23.890 | ............. 16,151,797 | ............. 13,797,629 .0 565,951 1,264,003 1,264,003 12/22/2017.
922174 66 9 |VIPFreedom Income s | oo B (R 263.214 590 | oo 3,051 | 3,032 .0 49 19 | e 19 12/22/2017.
921082 30 1 |VIPGlobal Hard Assets s | e [ | e 125437.891 | ..occveanva 2,976,641 | ......... 23.730 2,976,641 2,905,331 .0 0 10,599 ...10,599 12/26/2017.
921082 82 2 |VIP Global Hard Assets FUNd v | s [ [ e 7,780.741 177,946 22,870 177,946 | oo 168,337 .0 0 7,748 12/11/2017.
922174 40 4 |[VIPGrowth e | oenres | o | e 326,565.895 | .....cocvnne 24,182,205 | ......... 74.050 | .ovverneen. 24,182,205 | ..covvvenne 14,097,613 | ovooeeererireinns (V] IOV 1,527,448 | oo | e 4,693,422 12/29/2017.
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 (4 7 8 10 1 12 13 14 15 16
Current Year's

F Rate per Other-Than- NAIC

or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market

ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B./A.C.V. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) in B./A.C.V. (a) Acquired
922176 88 8 |VIP Growth Opportunities s | s B [ 821.692 | ..ocoovvvnns 29,244 | ... 35.590 | ..o 29,244 | ... 25417 .0 1,811 3,840 | o | 3,840 | oo | e A | 12/11/2017.
922174 20 6 |VIPHighIncome s | s L343 111701 | 7,319,959 | L5450 | 7,319,959 | oo 7,386,651 .0 381,682 80,309 | . 80,309 | ..oorveereiereienens A | 12/28/2017.
922175 50 0 |VIPIIContrafund i | e | | e 601,108.864 22,806,070 .16,728,032 .0 2,753,628 2,753,628 A | 12/26/2017.
922175 30 2 |VIPIIINdex 500 s | s | | e 229,553.860 . 62,250,416 .35,544,424 .0 190,827 | e [ e 9,697,824 9,697,824 A | 12/29/2017.
922176 40 9 |VIPIHIMIdCap s | v | o | ceenes 215,058.911 8,374,394 | .........38.940 8,374,394 ...6,903,256 .0 378,324 | oo [ e 1,040,791 1,040,791 A | 12/22/2017.
922175 85 6 |VIP Index 500 ..1,563.258 418,609 ..267.780 ..418,609 ..366,487 .0 6,052 50,901 ...50,901 A | 12/22/2017.
922175 10 4 |VIP Investment Grade Bond e | v | o | s 795,376.818 10,180,823 .10,180,823 10,213,991 .0 277,540 106,395 106,395 A | 12/28/2017.
922176 80 5 |VIPMIdCap s | s | | s 10,195.886 385,303 385,303 351,045 .0 6,248 34,206 ...34,206 A | 12/22/2017.
922174 50 3 |VIP Overseas .......552,468.794 14,921,961 14,921,961 111,353,947 .0 187,476 2,885,578 2,885,578 A | 12/28/2017.
922177 20 9 |VIPReal Estate Portfolio s | s | | s 3,693.297 70,690 70,690 72,942 .0 3,456 ..(1,138) .(1,138) A | 12/121/2017.
380987 68 5 |VITEquityIndex Fund e | e | | e 15,768.043 261,750 | ........ 255,284 .0 14,599 8,466 | ..o | e 6,466 A | 12/18/2017.
380987 71 9 |VIT Growth Opportunities Fund ..2,434.955 18,305 .0 1,842 444 444 A | 12/18/2017.
380987 73 5 |VIT High Quality Floating Rate Fund ~ .cooieiecvcencresessenssissisnnes [ ovnvees | oo | cereeenen1,208.535 | 12,569 | .. 10400 | e 12,569 | e, 12,572 L0 ] e 143 (4) (4) A | 12/18/2017.
380987 66 9 |VIT Small Cap Equity Insights Fund. oo | v | | e 379197 | 5,138 | 113550 | 5,138 | 5,089 O I 572 49 49 A | 12/18/2017.
024936 67 6 | VP Capital Appreciation ..10,423 | ... 9,614 .0 1,197 640 640 A | 12/28/2017.
024936 68 4 |VP Growth 266,09 | ........ 265,267 .0 24,583 828 828 A | 12/28/2017.
024936 60 1 |VPIncome & Growth s | e [ | e 562,435.899 ..6,023,688 | .......10.710 | ............... 6,023,688 | ... 4,307,520 .0 245,193 747,043 747,043 A | 12/28/2017.
02507T 30 8 |VP Inflation Protection | or.237,042.220 2,424,942 2,424,942 | ... 2,590,739 .0 66,799 21,787 ..21,787 A | 12/28/2017.
02507T 20 9 |VPInflation Protection Il e [ || e 10,258.370 104,738 | ... 10.210 | v 104,738 | oo 120,534 .0 2,699 1,010 | o | e 1,010 A | 12/28/2017.
024936 20 5 |VPInternational s | s | | e 675,647.037 8,229,381 5,757,115 .0 62,072 1,868,998 1,868,998 A | 12/28/2017.
024936 75 9 |VPLarge Company Value s | o B [ 876.151 13,368 .0 86 650 650 A 12/28/2017.
024936 85 8 |VPUltra s | e | | e 18,816.571 | 262,791 | 10 19.020 | 262,791 | 240,685 .0 0 22,107 | oo 222,007 | e A | 08/08/2017.
024936 88 2 |VPUltra s | oo [ [ e 12,613.945 | 243,954 | 019340 | 243954 | 176,217 .0 10,213 47,552 ..47,552 A | 12/22/2017.
024936 83 3 |VPValue s | s 61,215 O I 893 K302 I IR 3,202 A | 12/28/2017.
024936 10 6 |VPValue s | o 6,667,755 .0 167,399 695,599 | ..o 695,599 | oo A 12/29/2017.
018792 43 2 |VPSBalanced Wealth Strategy Portfolio  .....ccooovoicececiesseceens | s 28,742 .0 98 1,801 | s | e 1,601 ...A'| 11/06/2017.
018792 63 0 |VPS Growth Portfolio i | e 6,310 L0 | 372 1,863 | s | e 1,663 ...A'| 08/10/2017.
018792 82 0 |VPSInternational Growth L | s | | 000 22,420,056 | ............519,024 | 23,150 | ................519,024 | 421,556 .0 5,119 119,932 | oo 119,932 | oo A | 12/22/2017.
018792 55 6 |VPSInternational Value i | s 4,238,355 .0 107,337 923,114 923,114 A | 12/28/2017.
018792 54 9 |VPS International Value Portfolio oo | s 1,520 .0 29 48 48 A | 12/08/2017.
018792 69 7 |VPSRealEstate Investment Portfolio ..o e | | s 11,464.381 | ..o 105,128 | 19170 | 105,128 [ 107,186 .0 6,700 (1813) | e (1813) [ s A | 10/30/2017.
018792 53 1 |VPSSmallMidCap s | s | | s 171,723.797 3,302,192 .0 174,377 247,609 247,609 A | 12/26/2017.
018792 52 3 |VPSSmall/Mid Cap Value Portfolio oo | s | e | s 4,150.912 81,704 .0 3,702 8,257 | oo | e 6,257 08/18/2017.
018792 51 5 |VPSValue s | s | | s 4,794,501 71,648 0 [ 886 BT | o | e 8,111 12/22/2017.
949756 85 2 |VTDiscovery ll s | s | | e 316,114.152 7,870,606 .0 464,365 | ..o [ i 1,771,793 1,771,793 12/28/2017.
949756 84 5 | VT Opportunity OSSO SOOSOORSOSRROORN PPN OO IOV 285,275.434 5,867,067 .0 608,448 686,411 686,411 A | 12/22/2017.
09253L 45 4 |Advantage U.S. Total Market V.1 FUNG.......c..ccoovviiiriiiriiirieccceceveceseniiees | s B [P 241.453 5,107 .0 1,144 (1K) ORI IOV (LT A | 12/26/2017.
922176 71 4 |Value Strategies s | s | s | s 42,505.211 589,084 .0 112,578 (31,262) (31,262) A | 12/26/2017.
09253L 38 9 |iShares Alternative Strategies V.I. FUNd ..o | e | s | s 3,765.481 39,848 .0 1,027 2,582 12/29/2017.
09253L 41 3 |iShares Dynamic Fixed Income V. FUNd oo [ vveees | oo | crvvirenieninnns 57.952 576 .0 1 S I 5| v A | 12/29/2017.
09253L 43 9 |iShares Equity Appreciation V.I. FUNd .o | s 6,195 .0 09 | e e 0BT | i | 1,051 | e [ e A | 12/29/2017.
922174 10 7 |VIP Covernment MM 153..........c.ooiriiiriiinriissnisnesssisssissssss s | s 42,528 .0 286 | s 0 0 0 A | 12/29/2017.
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Annual Statement for the year 2017 of the Separate Accounts ofthe N@tional Life Insurance Com pany

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 (4 7 8 10 1 12 13 14 15 16
Current Year's
F Rate per Other-Than- NAIC
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market
ei Book/Adjusted to Obtain Fair Amount Received Declared but Valuation Increase Impairment B./A.C.V. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) in B./A.C.V. (a) Acquired
922174 82 6 | VIP Government MM 713..........coorvimricriineissssssissnesssessssssssnssssnnsis | s ... -.14,008,056.910 | ............. 14,008,057 | ........... 1.000 | oo 14,008,057 69,690 | ..o | 0 0. 0 A | 12/29/2017.
09253L 87 6 | Government MM V.I. Fund s | s Y P 302,153.090 | ..ooocovvennan 302,153 | ...co.ccs 1.000 | .o 302,153 | ..ooieerenn302,163 [0 | 1,647 |0 |, 0 0. 0 A | 12/29/2017.
9299999. Total - Common Stocks - Mutual Funds 577,035,069 XXX ...577,035,069 .16,506,622 .56,011,217 56,011,217 .0 XXX XXX
9799999. Total - COMMON SEOCK........euuuiieriieiiiiiniei s 620,592,960 XXX ...........620,592,960 coren 17,508,923 .0 ..........61,404,261 .0 | .........61,404,261 0 XXX XXX
9899999. Total Common and Preferred Stock. ... 620,592,960 XXX [ 620,592,960 | ..........519,005,131 | ..cccoovvrivnriiiinnn0 [ e, 17,508,923 | ..o U 61,404,261 | ..o [V 61,404,261 | ..cooovvviernrinnnd 0 XXX XXX
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Annual Statement for the year 2017 of the Separate Accounts ofthe N@tional Life Insurance Com pany

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - Industrial and Miscell:
025816  BF 5 | American Express Co 4.050% 12/03/42 06/29/2017........ CItIGrOUP GIODAL.......ooeiveiiicv e 3,001,529 2,900,000 [ oo 10,440
037833  CH 1 |Apple Computer Inc  4.250% 02/09/47........ooeveviverirmrneirerircrenireienes 06/29/2017........ Goldman Sachs & Company... 1,497,958 1,400,000 | ..o 24131
038222 AG 0 |Applied Materials Inc  5.850% 06/15/41 06/29/2017........ Robert W. Baird & CO.........vuurierinirierierieeinsisiesiesesessesesssssessens 2,709,326 2,116,000 6,877
12189L AU 5 |BURLINGTN NORTH SANTA FE......cocoiiiiiiiniiiriniiceneierssiseeesiesssie s 06/29/2017........ CItIGROUP GIODAL......eovevveii s 3,011,202 2,700,000 | cooovoreerriieeenicieieen 42,315
12189L  AX 9 | BURLINGTN NORTH SANTA FE.....oooviieiiieiirirriiissiesieresessssissesesiens 08/02/2017........ US Bancorp Piper Jaffrey......... 1,434,825 1,250,000 | ..o 25,458
141781  BF 0 |Cargill Inc  4.760% 11/23/45............ 06/29/2017........ JEffEriEs & CO...uuiuuiuiiicicc s 1,729,530 1,500,000 8,330
149123  CE 9 |Caterpillar Inc 4.750% 05/15/B4...........ccoovvmiieiiiiieini s 08/02/2017........ VHOUS. ... | cres 2,576,642 2,251,000 ...24,355
20030N  BU 4 |Comcast Corp 3.400% 07/15/46. 06/29/2017........ | Goldman Sachs & Company... 1,007,435 1,100,000 17,661
25468P DB 9 |Disney (Walt) Co  4.125% 06/01/44............oveviveeriniiircrieiineseicesiesiesssiss s 07/20/2017........ Sun Trust RobiNSON HUMPAIEY..........couuivieriiiiiiriiieie s 2,117,060 2,000,000
29736R  AK 6 |ESTEE LAUDER CO INC 4.150% 03/15/47. 07/05/2017 JP MOTGAN. ..o 1,156,463 1,100,000
38141G VS 0 | Goldman Sachs Group Inc 06/29/2017.. Morgan Stanley DWD...........ccuiririieinsierieseesisisssiiesseesienes 3,007,611 2,700,000
437076 ~ BP 6 |Home Depot Inc  3.500% 09/15/56. 06/29/2017 CItIGROUP GIODAL.......ooerveiirrii e 2,017,730 2,200,000
458140  AY 6 |Intel Corp  4.100% O5/11/47.......cooiverieririnrirerirerienes 07/21/2017........ VHOUS. ...t | cres 3,553,400 3,400,000
459200 JH 5 |IBMCorp 4.700% 02/19/46........ 07/20/12017........| Morgan Stanley DWD.........c.ccvuurenrerernrieeriserseieesssisessessessenesenes 3,962,665 3,500,000 [ coovvriereririeeirieieniereinene 71,283
46647P  AK 2 |JPMORGAN CHASE & CO  4.032% 07/24/48...........cccovvvviriirniriirineiseresssess s 07/24/2017........ RBC Capital MArketS...........cvirrveiriireriiisiresiessssse e 3,550,155 3,500,000
548661 DN 4 |Lowes CompaniesInc 3.700% 04/15/46 07/20/12017 VIOUS.....oeveeie et | s 3,488,879 3,600,000
59156R  BG 2 |Metlife INC  4.875% 11/13/43........ovimiiiiiiiceie s 06/29/2017........ | Barclays Capital 1,480,037 1,300,000
594918  CB 8 |Microsoft Corp  4.500% 02/06/57..........ccvvurereiureriirriiniieriernsiessssssesessessssesessessssesesesesesssssenes | soereessessnes 06/29/2017 State Street GIObal...........c.veeviieree e 1,546,356 1,400,000
61746B  EG 7 |Morgan Stanley 4.375% 01/22/47... 06/29/2017 BNP ParDas........ccvuuiiiiiiiiieisiisieesssssse s esssssnes 2,996,008 2,849,000
713448 DD 7 |Pepsico INC 4.450% 04/14/4B..........ooovuereiieeiniieieeiers et 06/29/2017........ | JP MOFGAN. ... 1,977,750 1,800,000
717081  CY 7 |Pfizerinc 7.200% 03/15/39 s 06/29/2017 MarKEtAXESS.........vvvuiirriiieiiie s 1,951,573 1,300,000
740189 AP 0 |Precision Castparts 4.375% 06/15/45............ccccovumirimriniierninieeieeisse e | covreesesnees 07/21/2017........ Wells Fargo FUNDS..........ccccvivririiniiciesee e 518,212 468,000 | .
743315  AS 2 | Progressive Corp OH  4.125% 04/15/47........ccvveerniiririnirisinerernsinis 06/29/2017........ UBS s 1,998,382 1,900,000 | ..o 19,376
747525 AV 5 |QUALCOMM Inc 4.300% 05/20/47 . 07/24/12017........ Morgan Stanley DWD.........c..ccvrrineereeeeseeesiesseseseenes 3,654,140 3,500,000 | cooeorerririeinieieeeeieenes 25,501
87612E  BF 2 |Target Corporation 3.625% 04/15/46............ccccoovevuvriririnriiniinireciens 07/21/2017........ VIIOUS.....ooviiiiicii s 3,487,307 3,700,000
89417E  AM 1 |TRAVELERS COSINC 4.000% 05/30/47 07/05/2017........ Credit SUISSE.........cvreerieiriieireeee e 2,304,968 2,250,000
907818  EN 4 |Union Pacific Corp  4.000% 04/15/47............cooumiiimiiiiriiiiniinissiesiesiseississssssssssesisssiaes | cosssisssenes 07/24/2017........ Morgan Stanley DWD.........c.ocviniriiieierssiee s 2,631,750 2,500,000
91324P  CR 1 |UnitedHealth Group INC.........covureimrireireieeiereseeee s 06/29/2017........ Barclays Capital.........cccouevrereeneerereirrerreeesese s 1,958,026 1,700,000
92826C  AF 9 | VISAINC CLASS A SHARES......c.oooiiiiriiiiisnisiesserssi e 06/29/2017........ FTN Financial Capital Markets.............ccccoovunriiniinniiniiiciieincicciis 2,982,096 2,700,000
92976G  AJ 0 |WELLS FARGO BANK NA  6.600% 01/15/38........ocovmeriirireriniiirieieineiseieresissesesiseisssssessssissenes 06/29/2017........ MarKELAXESS.......coovveirriririees s 1,611,532 1,100,000
94974B  GK 0 |WELLS FARGO & COMPANY  3.900% 05/01/45..........coomrererriiririeeieiineiseierisessssesessssesesiees 06/29/2017........ Morgan Stanley DWD.........c.ocvieiriineiersieesisiesisseeseseenes 1,006,910 1,000,000
009279  AC 4 |AIRBUS SE  3.950% O4/10/47 .......oocoovirereririerisineesseiseiee s D 07/20/2017........ UBS e 3,672,620 3,500,000
02364W  BE 4 | America MOVIl SA A8 CV.....ouiiiiiiiiiciiceiee e D 06/29/2017........ NOMUIA SECUMIES.........cvverveiericrieeiieri e 3,049,500 3,000,000
046353  AM 0 |ASTRAZENECAPLC  4.375% 11/16/45........ooiieieesceeeene s | DI 06/29/2017........ HSBC SECUMHES.......coveoiiii it 2,167,840 2,000,000
055451 AR 9 |BHP Billiton Finance  4.125% 02/24/42............ccooccvevmrnirnvrnireininiins D 07/20/12017........ Stifel, Nicolaus @and Co.........c.vuueuriiriieieee s 3,688,650 3,500,000
2027A0  JN 0 | COMMONWEALTH BANK AUST ..ottt D 07/20/12017........ CItIGrOUP GIODAL.......o.ovuieiiiiii s 3,518,480 3,500,000
268317  AQ 7 |ELECTRICITE DE FRANCE SA.......cooiiiiiinieerisisesierssicse s enisines D 06/29/2017........ RBC Capital MArkets...........ccevuivueriieririieisierssie s 3,030,664 2,800,000
404280 AQ 2 |HSBC HOLDINGS PLC  5.250% 03/14/44.........cocovomimiiiiiininiieisiscresssnise s D 07/05/2017........ Barclays Capital.........ccccoevviviieiniiiccnees 3,452,160 3,000,000
585055 BU 9 |Medtronic PLC 4.625% 03/15/45........ c 06/29/2017........ Stifel, NiCOlaus @nd ..o 3,057,318 2,700,000
76720A  AG 1 |RIOTINTO FINUSAPLC 4.125% 08/21/42 .|D. 06/29/2017........ Morgan Stanley DWD..........ccoiiiiiiii s . 2,995,120 2,900,000
3899999. Total - BONAS - INAUSEHAI GNA MISCEIANEOUS..............c.cvviveveieiicteeececteieitcte ettt ettt et setetetestetete tevastetessesesesssesesessesessssesesesssseseesesetesassesesassesesessssetesseseeessssetesesseseses e setesessesesansesetessesetessssesessssesesassssesansesetessssesesnsetetessssetessssess  aesesessssetesssssesssesetassssesasnsesesassnsesasns | tesessetesessesessnsesesassesesans 100,459,809 | ...coovevererieiee 93,584,000 | ..cooovvevieiericierecies 1,056,795
8399997, TORAl = BONGS = P 3. ettt ettt 881080t E 808080 E et e et ee e eeEse e4EeEseeEoe e eEsee e eEt o0 8oL 1 eE 8o E e e oL e 08 4EE 48 E 08 8eE 8o E o0 e 4L L oL 808 L1 oL e R 4L 8oL 8L E L0 E AL R L AR LR LR etk E sttt n bt es feeksestentens st et ettt ent s s entennres | anteerentene et 100,459,809 93,584,000 1,056,795
8399998. Total - Bonds - SUMMAIY HEM fTOM PA 5.ttt ettt etees et st ssssnsersetane | feesessessesessesseeaseeeseeseeeteeseeseEseE oot eeseeseEseEeeEeEseEseEseteeEeeseEeEeeEeeseE et eeE oLt eEseE et eeEeefeEseEaeEeeEeEseE e b eeEeeseEseEseteehee e b et eetens et et et antensetrsnea 3,026,685 3,100,000 | coovverveerceieieceeeceeea 36,371
8399999, TOAI - BOMMAS. ...ttt 8 080801080 e0E L8408 E e E e EeEE RS E e E 8 E R4 R R R E LR LR Rk E e EeekiesE ettt | snberisni e 103,486,494 | ..o 96,684,000 | ....ooooiiiiiiiiis 1,093,166
Common Stocks - Industrial and Miscell:
233203 59 5 |DFAUS TARGETED VALUE.........ooiiiiiiririiiinsiiesie st I ................ | 12/15/2017........ SENHNEL GrOUP FAS.......ouvirririeiiiiieiiesi it sessssessnienins | oesirenssesssessssesesseesiens 15,958.890 | ..o 389,371 XXX 0
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
9099999. Total - Common StoCKS - INAUSHTIAl ANA MISCEIIANEOUS............c.c.cuiveiireieiiecteieiecteteie ettt tetettetetesete tevasteteseseesesessesesessseesessesesessssseessesesesasessesasseseses s sesesansesesessesetes e sesessesesebasensesassese st s setesansetesssesetes s ses et et et et sessesansneetesansntesassese  aesesessssesesassssssassssesesasastesansnsesesnsetanas 389,371 XXX e 0
Common Stocks - Mutual Funds

003021 71 4 | Aberdeen Emer Mkts Inst..........cccovuermincinrinirccrnninns 12/21/2017........ Sentinel Group Fds .13,283.610 ..209,615 XXX
52106N 59 0 |LAZARD INTER STRAT EQ INST.....c.otiiriuiirirriiriniieiieneresesissisesiesssesssenessenns 12/21/2017........ Sentinel Group Fds .13,209.320 XXX
742935 12 5 | AKRE FOCUS FUND INSTL.....cvuiiiriiireriiicierieiseseeieieseseeeseneenes 12/15/2017........ Sentinel GroUP FdS.........ucuiiriiiiicriseeee e 2,379.950 XXX
742935 22 4 |Hodges Small Cap INSt Fd........covivririiiiniisrienisisisee e ssnsenes 111712017........ SENtiNEl GrOUP FUS.....cuvvuiviiieiiriesieese e 45,574.470 XXX
89154Q 29 9 |Touchstone Funds Large Cap FOCUSEd FUN..........ccovurimeiiinrininieere s 12/29/2017........ VIHOUS ... oottt es .31,032.260 XXX
89154Q 29 9 |Touchstone Funds Large Cap FOCUSEA FUN..........ccoiiimerririiiiniiecie s 10/27/2017. Tax Free EXChanGe........ccuiuiiimiiiiiirieieicitiecesse s 187,439.670 XXX
89154W 79 1 | Touchstone Funds Active Bond Fund Clas 12/27/2017........ | Direct-Private Placement .13,007.140 XXX
89154W 79 1 | Touchstone Funds Active Bond Fund Class. 10/27/2017 TaX Free EXCRaNGE.........cviiriricieeiissse e 2,715,005.410 XXX
018792 43 2 | VPS Balanced Wealth Strategy Portfolio 11/06/2017 AB OO OSSOSO TPOTRPRRTOTROON 2,544.827 XXX
018792 63 0 | VPS Growth Portfolio 08/10/2017........ | AB . s | s 12.523 XXX
018792 82 0 |VPSInternational Growth e 121222017 AB OO PSR PPRPOTRRTOTOON 2,506.206 XXX
018792 55 6 |VPSInternational Value ... 12/28/2017 AB s | s 16,760.467 XXX
018792 54 9 | VPS International Value Portfolio T210812017 ... | AB st | erer s 97.114 XXX
018792 69 7 |VPSReal Estate Investment POHfOlIo oo | s 10/30/2017 AB e ———————————————— s 7,611.680 XXX
018792 53 1 |VPSSmallMidCap s 12/26/2017 BB e —————————— s 22,602.232 449,686 XXX
018792 52 3 |VPS Small/Mid Cap Value Portfolio oo 08/18/2017........ | AB . s 3,521,046 | ..o 70,231 XXX
018792 51 5 |VPSValue e 121222017 AB e 1,006.474 | oo 17,721 XXX
015544 70 3 |Alger Capital APPreciaion s 12/29/2017 Alger Shareholder Services ... 7,909.164 639,453 XXX
015544 50 5 |AlgerLarge Cap Growth s 12/28/2017........ | Alger Shareholder Services ... 42,281.877 ..2,617,410 XXX
015544 40 6 |Alger Small Cap Growth o 1212212017 Alger Shareholder Services ... 9,649.494 202,802 XXX
024936 67 6 | VP Capital Appreciation TSSOSO 12/28/2017........ American CentUry o XXX
024936 68 4 [VPGrowth s 12/28/2017........ AMENCAN CENMUIY ot esnnte | crenbeb bbb 17,918.896 .. XXX
024936 60 1 |VPIncome & Growth s 12/28/2017........ American CentUry oo 52,827.983 . 527,099 XXX
02507T 30 8 |VPInflation Protection| 12/28/2017........ AMENCAN CENMUIY o nnts | cresbeb st 27,208.028 | ...coveveeeeeceeeeeeeeeeees 277,534 XXX
02507T 20 9 [VPInflation Protection Il 12/28/2017........ American CentUry o 266.267 2,707 XXX
024936 20 5 [VPInternational 12/28/2017........ American CeNtUIY oo e 32,721.952 336,175 XXX
024936 75 9 |VPLarge Company Value s 12/28/2017........ American CentUry o 876.151 | oo 13,368 XXX
024936 85 8 |VPUIa s | s 08/08/2017........ AMENCAN CENMUIY et bnnie | eresteb s 13,816.571 | oo 240,684 XXX
024936 88 2 |VPUIra st | s 12/22/2017........ American CentUry oo e 1,348.495 | oo 22,350 XXX
024936 83 3 |VP Value 12/28/2017........ American CeNtUIY oo 5,249.688 | ....ovreieereieeeee e 56,084 XXX
024936 10 6 |VP Value 12/29/2017........ AMENCAN CENMUIY et | ereniereni e 67,279.452 | ..o 721,128 XXX
02630E 81 4 |AFIS Asset Allocation FUNd s 12/26/2017........ AMErican FUNAS e 2,759.792 | oo 62,882 XXX
02630E 79 8 |AFIS Global Bond Fund 12/13/2017........ American Funds 5,159.554 | .....oivirireieeenne 59,025 XXX
02630E 84 8 |AFIS Global Growth & Income Fund 12/13/2017........ American Funds 4,483.007 | oo 63,747 XXX
02630E 80 6 |AFIS Global Small Capitalization Fund ~ ........ 12/13/2017........ AMENICAN FUNAS e 584.875 | oo 13,079 XXX
02630E 83 0 |AFIS Growth-Income Fund e 12/13/2017........ American Funds 1484704 | oo 68,155 XXX
02630E 77 2 |AFIS High-lncome Bond Fund 12/13/2017........ American Funds 932.043 | oo 10,386 XXX
02630E 86 3 |AFISNewWorld Fund e 12/26/2017........ AMerican FUNAS e 1,087.267 | ..o 22,886 XXX
09253L 48 8 |Equity Dividend V.. Fund L 12/26/2017........ Blackrock 23,295.409 276,141 XXX
09253L 75 1 |Global Allocation V.I. Fund 12/28/2017........ Blackrock 1,581.093 | oo 22,377 XXX
09253L 45 4 |Advantage U.S. Total Market V.I. FUNG........c.coviiiiiiniicinsissisisse e sssessessssssessenes | sosveessessnes 12/26/2017........ BIACKIOCK s 241453 | oo 5,107 XXX
09253L 38 9 |iShares Alternative Strategies V.I. FUND oo 12/29/2017........ Blackrock 2,292.572 | oo 24,309 XXX
09253L 41 3 |iShares Dynamic Fixed Income V. FUND oo 12/29/2017........ BIaCKrOCK et | et 57.952 ..575 XXX
09253L 43 9 |iShares Equity Appreciation V.I. Fund 12/29/2017........ BIaCKIOCK s B18.783 | oo 6,194 XXX e 0
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25159W 60 0 |Deutsche CROCIU.S. VIP et 12/22/2017........ DI S e ———————————— e 1,511.014 XXX
25155X 10 7 |Deutsche Equity 500 Index VIP A e 11/30/2017........ DI S e ——————————————— s 4,965.506 XXX
25155X 40 4 |Deutsche Small Cap Index VIP A 12/26/2017........ DI S e ———————————————— s .10,509.670 XXX
25159W 87 3 | Deutsche Small Mid Cap Value VIP B 12/29/2017........ DS e ——————————— s .21,372.896 XXX
26201X 10 9 |Sustainable US Equity POrtINC e 12/15/2017........ DrEYfUS s 1,661.114 XXX
261976 80 7 |VIF Appreciaion s 12/29/2017........ Dreyfus e 5,060.565 198,055 XXX
261976 70 8 |VIF Opportunistic Small Cap e 12/2712017........ Dreyfus 491,646 | oo 26,839 XXX
261976 60 9 |VIFQualityBond s 12/28/2017 DreyfUs e 22,495.091 268,059 XXX
922175 84 9 |VIPContrafund e 12/05/2017.. Fidelity Investments . 3,928.936 134,978 XXX
922175 73 2 |VIP Disciplined SmallCap . 12/18/2017 Fidelity Investments s | b s 17,877.434 282,378 XXX
922176 78 9 | VIP Dynamic Capital Appreciation 12/01/2017. Fidelity Investments ettt s 20,479.395 270,896 XXX
922174 30 5 | VIP Equity Income 12/22/2017.. Fidelity Investments 42,643.357 ..970,964 XXX
922174 66 9 |VIP Freedom Income L 12/22/2017 Fidelity Investments ettt s 263.214 3,031 XXX
922174 40 4 |VIPGrowth 12/29/2017 Fidelity Investments s 32,429.159 2,043,532 XXX
922176 88 8 | VIP Growth Opportunities e 12/11/2017.. Fidelity Investments 752.957 23,293 XXX
922174 20 6 |VIPHighIncome 12/28/2017 Fidelity Investments bbbt ens | nessenbne et 128,528.117 [ v 705,189 XXX
922175 50 O |VIPIContrafund e | s 12/26/2017 Fidelity Investments s .50,493.376 ..1,783,020 XXX
922175 30 2 |VIPIlIndex500 ... 12/29/2017.. Fidelity Investments .13,635.924 ,442,056 XXX
922176 40 9 |VIPIIMdCap ... I 121222017 Fidelity Investments s .19,034.110 ..672,680 XXX
922175 85 6 |VIPINdex500 12/22/2017 Fidelity Investments OO RTON 1,270.445 301,907 XXX
922175 10 4 |VIP Investment Grade Bond . 12/28/2017.. Fidelity Investments 110,378.189 ..1,416,045 XXX
922176 80 5 |VIPMidCap s 12/22/2017 Fidelity Investments s 9,913.978 341,785 XXX
922174 50 3 |VIPOVErSEAS st | e 12/28/2017........ Fidelity Investments st | esete s es 98,708.477 | oo 2,173,912 XXX
922177 20 9 |VIP Real Estate Portfolio s 12/21/2017........ Fidelity Investments s 1,688.049 | ..o 31,883 XXX
922176 71 4 |Value Strategies s 12/26/2017........ Fidelity Investments ettt R bR Rttt n ettt s e tnntentenane | aeseeseseeet e ettt nnas 17,215.189 238,987 XXX
355150 64 0 | Franklin Global Real Estate VIP Fund 12/28/2017........ Franklin Templeton e | et 10,865.531 | ..o 172,847 XXX
355151 50 7 |Franklin Mutual Global Discovery VIP FUNd ..o 12111/2017........ Franklin TEmMplEton oo 1,667.692 | oo 34,253 XXX
355150 69 9 |Franklin Mutual Global Discovery VIP Fund  ......cccooiiiiiciiicecccscsi 12/28/2017........ Franklin Templeton s 8,072.374 161,898 XXX
355150 55 8 |Franklin Mutual Shares VIP FUN et 12/28/2017........ Franklin TEmMPlEton oo 7,251.808 143,786 XXX
355150 19 4 |Franklin Rising Dividends VIP Fund ... 12/07/2017........ Franklin TEMpIEton oo 1,075.938 | .oovrieeceeee e 27,971 XXX
355150 59 O |Franklin Small Cap Value VIP FUND oo 12/28/2017........ Franklin TEmpleton e 9,480.496 176,304 XXX
355150 52 5 |Franklin Small-Mid Cap Growth VIP FUN oo 12/22/2017........ Franklin TEMpIEton oo 7,769.377 130,154 XXX
355151 10 1 |Franklin Small-Mid Cap Growth VIP Fund* 09/06/2017........ Franklin TEmMplEton e 2,708.465 XXX
355150 87 1 |Franklin US Government Securities VIP FUNd  ....o.ooooiiiieeceeeee e 12/26/2017........ Franklin TEmpleton oo 8,241.282 XXX
355151 70 5 | Templeton Developing Markets VIP FUND oo 10/02/2017........ Franklin TEMPIEton oo . 4,320.879 XXX
355150 39 2 |Templeton Foreign VIP Fund ... 12/28/2017........ Franklin TEMPIBON oo | et 17,394.302 XXX
355151 88 7 | Templeton Global Bond VIP Fund . N 12/14/2017........ Franklin TEmMplEton e 2,034.041 XXX
380987 68 5 |VITEquity Index Fund e 12/18/2017........ GoldMAN SACHS s | erieb e 15,768.043 XXX
380987 71 9 |VIT Growth Opportunities Fund s 12/18/2017........ Goldman Sachs s 2,434.955 XXX
380987 73 5 |VIT High Quality Floating Rate FUNd .o 12/18/2017........ Goldman Sachs s 1,208.535 XXX
380987 66 9 |VIT Small Cap Equity Insights Fund. ... 12/18/2017........ Goldman Sachs s 379.197 XXX
00888X 20 3 |V.IDiversified Dividend FUND oo 11/24/2017........ INVESCO e 895.262 XXX
00888X 74 0 |V.IEquity and Income Fund . N 10/19/2017........ INVESCO 4,899.130 XXX
008892 51 5 |V.Global Real Estate Fund . 10/30/2017........ INVESCO e 133.839 XXX
008892 66 3 |V.IHighYield Fund 11/06/2017........ INVESCO 309.011 XXX
008892 65 5 |V.linternational Growth Fund 12/21/2017........ INVESCO e 283.390 XXX e 0
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008892 41 6 |V..GlobalHealth Care e 12/28/2017........ INVESCO e | et 17,004.945 | ..o 448,245 XXX
008892 69 7 |V.. Government Securities Fund 10/23/2017........ INVESCO e 549.705 6,270 XXX
00888X 59 1 |V.L.MidCapGrowth 12/28/2017........ INVESCO e N 25,511.644 . 136,880 XXX
008892 32 5 |V..Technology 12/28/2017........ INVESCO | s 15,734.386 | ..o 339,713 XXX
480906 78 3 [ITSmallCapCore s 12/2712017........ JPIMOTGAN s 3,341.386 | oo 77,768 XXX
61691F 79 7 |CorePlus Fixed INCOME e 11/06/2017........ MOrgan StANIEY s | esrene s 27,529.190 | .ovoovveirireierseenis s 297,163 XXX
61691F 10 2 [Emerging Markets Equity =~ e 09/08/2017........ Morgan Stanley s 1141057 | oo 17,056 XXX
61691F 82 1 |US.RealEstate L 12/05/2017 Morgan Stanley s 288.180 6,031 XXX
641222 10 4 | AMT Large Cap Value Portfolio 12/27/2017........ | Neuberger Berman .15,140.726 ..241,960 XXX
641222 85 6 |AMT Mid Cap Growth Portfolio Class S oo 1212212017 Neuberger Berman . 2,201,420 | oo 52,257 XXX
641222 50 0 |AMT Mid-Cap Growth Class | e 12/27/2017 Neuberger Berman 6,069.049 157,543 XXX
007575 30 1 |AMT Short DurationBond .. 12/28/2017........ | Neuberger Berman .75,972.908 ..802,205 XXX
641222 60 9 |Socially Responsive e 12/28/2017 Neuberger Berman . T97.793 | oo 19,459 XXX
683811 77 2 |Conservative Balanced FundVA ... 12/22/2017 OPPENNBIMET e 5074217 | oo 77,047 XXX
683811 83 0 |Global Strategic INCOME s 12/28/2017........ |OPPENNBIMET et .55,650.652 ..288,377 XXX
683811 82 2 |MainStreetSmallCap 1212212017 OPPENNBIMET s 1,087.659 | ..o 25,971 XXX
81730D 70 2 |Balanced e 10/27/2017 Sentinel VPT s 0.085 [ ..o 1 XXX
T7954T 87 8 Blue Chip Growth e 12/28/2017.. T.Rowe Price e .31,208.946 XXX
TT954T 86 0 [EqUity INCOME e 12/28/2017 T.Rowe Price e cereenn51,821.940 . XXX
77954T 88 6 |Health Sciences s 12/28/2017 TOROWE PHICE e ens | ersesbns e 14,365.103 | ..o 566,481 XXX
779547 80 3 [Mid Cap Growth-Il s 12/26/2017.. T. Rowe Price . 628.780 17,070 XXX
779547 30 8 |Personal Strategy s 12/19/2017 T.ROWE PHICE ettt s st seaesanes | evereaesinsaesesesa s seens e 84,782.068 | .....covevirererreeeeeen 1,810,227 XXX
89154T 71 5 |Balanced s 12/29/2017........ Touchstone e 1,040,034.805 .15,072,065 XXX
89154T 74 9 [BONd e 12/28/2017........ Touchstone . 1,478,009.659 | . .14,098,093 XXX
89154T 73 1 |CommonStock s 12/2712017........ TOUCRSIONE e | e 2,705,281.324 | ..o 49,238,211 XXX
89154T 72 3 |SmallCompany 12/27/2017........ TOUCNSIONE s | et 2,940,123.432 | ..o 43,982,401 XXX
921082 50 9 |Unconstrained Emerging Markets FA oo 12/28/2017........ VanEck s . 20,880.309 175,096 XXX
921082 60 8 |VIPEmerging Markets s 12/26/2017........ VANECK e | e 17,421,694 | oo 211,301 XXX
921082 75 6 |VIPEmerging Markets FUNd e 12121/2017........ VanEck s . 1472566 | ..o 17,767 XXX
921082 30 1 |VIPGlobal Hard Assets e 12/26/2017........ VANECK e | e 21,398.656 | .o 454,535 XXX
921082 82 2 |VIPGlobal Hard Assets Fund e 12/11/2017........ VanECK s 5,683.622 121,271 XXX
949756 85 2 |VTDISCOVErY Il 12/28/2017........ Wells Fargo e . 23,047.955 . 668,324 XXX
949756 84 5 |VTOpportunity s 12/22/2017........ WEIIS FArgo e | e 31,760.985 | ..o 801,831 XXX
922174 10 7 | VIP Covernment MM 153. ..ottt | coseisessessces 12/29/2017........ Fidelity INVESIMENTS..........couiviiiriiriic s 295.060 ...295 XXX
922174 82 6 | VIP Government MM 713.........oiiiiiineereeseeceeeseisneesesisenes 12/29/2017........ Fidelity INVESIMENTS..........cooiviieeerer s 4,163,102.034 ..4,163,102 XXX
09253L 87 6 | Government MM V.l FUNG. ...t 12/29/2017........ BIACKIOCK. ...t s 141,816 XXX
9299999.  Total - COMMON SOCKS = IMUIUAI FUNGS........ ek o0k 0088808080080 E 8080080080100 H 80000 oehien b s bbbttt nnses | snbsbisnssnsens st snisns 202,260,941 XXX
9799997 Total - COMIMON STOCKS = PAM 3.........coovieiteviectiiieitetetcce ettt ettt et eee et st eteseaesessaesesenas  sevsesesssssesesessesesessssesessesesesessee e esetes s essesansesesssessesesssseees s sesesesess et s et et esesesees e ses et sessesessseetes s set et s eseeseesesetesanaseesnsesessestesananeees 202,650,312 XXX
9799998. Total - Common StOCksS = SUMMANY HEM FIOM Pt 5.......c.. ittt ehee fedsee et es e e s ee s e e b ees e e 0 eeE o8 o0 s eEeE o848 1 £0eE4LE o484 01 £E 48 4LE 408 £ 01 LE o8 o0 8401 £ E L oEE o080 e84 h 4L 0 £ 08 LE e EHeE 4L 8 L0 1L E L0 o0 8 e 08 eE b oL E o8 1 £ EeE e E o080 e Eeh et Eeeseeehsebes oebebetseesebesbantensce et sebensenen et ensenseenenes | ebrebostsnsessessessssansensenssenes 14,163,401 XXX
9799999, TOtAl = COMMON SHOCKS..........c.cvieiviveieiteteicecteteceiteteietet ettt et i et eseeteteseaetesessetesesseaesessesesessssssessssesesasassesass  sassesessssesesessssesasassesessssesesassssesasesetesassesesassesesesssseseseseses s setesasseseses e setesessesesassesetessesesessesesessssetesasnesesassesetesssesesnsesetesassesassnsess  esesessssetesssssesssssetassssesasssesesassssesanns | tesissetesessesesessesesassesesaes 216,813,713 XXX
9899999. Total - Preferred and COMMON SOCKS. ..ottt et ess stk s0s 08 eeh 8408 k0808088808000 8 0810848408808 8 0808408 E 0801080008408 080808408 h 800 E 080 b o0 £ ehienbsee bbbtk enm s | snbiebisnssnsens st snssns e 216,813,713 XXX
9999999. Total - Bonds, Preferred and COMMON SEOCKS............ccuciiuiieicieieicie et cietetiet et ettt ettt et et s s setesestebesass sastetessssesesessssesasssseses st etebasseses s seseteb s ses et e setet s sesetesseseses s seteb s seses s e bebebsss et s e s et s s aetebes et et s s s et b s sea et ee et beb s s et e s ns et et s setebansnsees 320,300,207 XXX
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Bonds - Industrial and Miscellaneous
50076Q AE 6 [KRAFT FOODS GROUP INC  5.000% 06/04/42..|.. ] 08/02/2017. ] Janney MONtGOMeNY....ccvswvsvscisice | oo T 1,061,690 | ....... 1,000,000 | ....... 1,070,600 | ..ocve. 1,027,640 | ........ 40,066 | ..ooooccrs(864) | oo 0 | 39,202 | oo 0| s 1,066,842 [ oo 0 | (5,152) | s, (5,152)] .......33,750 | 06/04/2042.
3899999, Total - Bonds - Industrial and MISCEIANEOUS..........ooocccvveisivrressisrnssss i | 1,061,690 | ...... 1,000,000 | ....... 1,070,600 | ........... 1,027,640 | ....... 40,066 | .........venr(864) | oo L 39,202 | .o ) 1,066,842 | ............... 0 | (5,152) | vooeee. (5,152)] ....... 33,750 | XXX
8399997. Total - BONAS = PAIt 4............oooie s s | 1,061,690 | ....... 1,000,000 | ...... 1,070,600 | ........... 1,027,640 | ........ 40,066 ...1,066,842 | ..............0 | ....... (5,152) | ...oeo. (5,152)] ....... 33,750 XXX
8399998, Total - Bonds - Summary tem from Part 5...............coouirrviiiniriiiiniiiis s | 2994259 | ...... 3,100,000 3,026,685 | ... 0 0 ....3,026,868 0l (32,609)] ........ (32,609)] ....... 47,049 XXX
8399999. TOAl = BONGS......oooovoiviiessiiiss st s bbb s | 4,055,949 | ....... 4,100,000 | ...... 4,097,285 | ... 1,027,640 | ........ 40,066 | ... (681 | covevieic0 | 39,385 [ i | 4,093,710 |.ovvrirnns 0 ... (37,761 ........ (37,761) | ....... 80,799 XXX
Common Stocks - Industrial and Miscellaneous
060505 10 4 |Bank of America Corp B e s 0 XXX 0. 0 (1 I (1 IO (1 I 0 (1 OO 0 0 (| I (| 818 | XXX
233203 59 5 |DFAUS TARGETED VALUE.. (122172017, | VAIOUS. ..o | 340,979.640 XXX | 7,228,759 | ..ooooo. 8,166,255 | .....(937,496) | worvvcecevecccc0 | covrercrriecc0 | erena(937,496) [ s | 17,228,759 [0 | 896,241 | ....... 896,241 | ....... 34,721 XXX
31617H 6% 7 |Fidelity Invsts Govt MM Fund.. .. | 12/26/2017. | Direct XXX 2077 2077 0 [ oo o0 | o0 o0 | eeeeiien2,077 | o0 o) (VI 0. A7 XXX
464287 47 3 |IShAreS.......coovvvirriirenen s .| 1212112017, | VaMOUS.......ooovvvvvvrivsis XXX | 2,409,361 | oo 2790519 | ..... (381,158) | . 0. 554,469 | ....... 554,469 | .......29,748 XXX
464287 59 8 |iShares o (122172017, VAIOUS. oo | 149,754.000 | .....17,479,919 XXX | 14,869,500 | ... 16,776,941 | ..(1,907,440) | ..oocccccre. (o E— 0 |.....(1,907,440) | .............. (U — 14,869,500 | ...ovvcrveoo 0.2,610,419 |...2,610,419 | ...108,333 | XXX
464287 61 4 |iShares Russell 1000 Growth Index Fund... N A22A2017. | VaIOUS....oooversnsvessnsssssnsn | 170,693.000 | .....20,422,068 XXX | 15,511,897 | ......... 17,905,696 | ..(2,393,799) | voovvccccverscc0 | o0 | (2,393,799) | .oovvcceee (U — 15,511,897 | ovvvree 0|.4910171 |...4,910171 | ....67,942 | XXX
58933Y 10 5 |Merck & CO INC......ucvuveirriecierneiseineieisnreniens | oo [ e | e 0 XXX 0. 0 (01 OO | N AU | B IO 0 (01 0 0 0 XXX
717081 10 3 |Pfizer INC..vvevvvvvrcirerieenes 0 XXX 0. 0 (01 TN N ESSRPRRON | B OO 0 (01 0 0 0 XXX
G48833 10 0 |Weatherford International Ltd .|D 0 XXX 0. 0 (O PO o N Ao |1 [ 0 (] P 0 0 0 XXX
9099999. Total - Common Stocks - Industrial and MISCENIANGOUS.....o.cccvvvrssii comsiivrssissnsssrnsssssssssnssss e | 48,992,894 XXX ] 40,021,594 | ........ 45,641,488 | ..(5,619,893) | coocceciciie | o0 [ (5,619,893) | ..oovvrrrcsnnnd 0 [ o 40,021,594 | oo 0 |..8,971,300 XXX
Common Stocks - Mutual Funds
003021 71 4 |Aberdeen Emer Mkts Inst..........ccccoovvvevimnerriiiinnens -1 09/26/2017. | VANIOUS.....ovvcovvvvvsnerevicnnsssssennninin | 109,552.980 XXX | 1,662,456 | ..o, 1,375,985 | ...... 286,470 | voocoveeevccen0 | o0 | s 286,470 | ..ccoovvvvcienn0 | 1,662,456 | o0 | e (62,456) | ....... (62,456) | .. .0 XXX
52106N 59 0 |LAZARD INTER STRAT EQINST.....cccoocevvvinirnnes .| 09/26/2017. | VAIIOUS.......oooorveverieerieercns ...1,006,132.580 XXX | 14,197,197 | oo 12,516,289 |....1,680,907 X 0, 1,680,907 [ .oovcvvvcenn0 | 114,197,197 |0 | 52,803 | ......... 52,803 |.. .0 XXX
693390 13 0 |Pimco Global Bd USD Hedge Bond Fund | 06/29/2017. | Direct ...1429,701.880 XXX | 14,872,057 | ...oeo. 14,497 477 | .. 374,880 | ..oovore (o 0 [ 374,880 ..(131,830) | ......(131,830) | .....91,017 | XXX
742935 125 | AKRE FOCUS FUND INSTL o | 1222017 | VHOUS. oo | 171,657.170 XXX 3,637,685 4,360,758 | ....(723,073) ) ...3,637,685 1,387,315 |....1,387,315 |......2.853 | XXX
742935 22 4 |Hodges Small Cap Instl Fd.......ccooocoovrvvririiieriiinnns - 1202112017, | VaMOUS......ooovvvvrrerrvissiiisesssissssnnin | 378,756.650 XXX | .....7,030,157 | ...........8,005,902 | ..... (975,746) )| ... ...7,030,157 XXX
817270 30 9 |Sentinel Group Fds Inc Common Stock A... .. [ 10/26/2017. | Sentinel Group Fds........cccoovvveevmmmmmriciiinnn | 1,992.160 XXX | 62,374 | ...80,463 | ... (18,090) | .ovvvvevriienn0 | eoviieriicinn0 [, (18,090) XXX
817270 30 9 |Sentinel Group Fds Inc Common Stock A... .. [ 10/27/2017. | Tax Free Exchange..........cccooovoovmmmvvviieens | 185,304.120 XXX | .. 7426,096 | ... 7484433 | ... (58,337) ..(58,337) XXX
817270 33 3 | Sentinel Group Fds Inc Total Return Bond .. | 10/27/2017. | Tax Free Exchange ..2,656,317.940 XXX | 29,088,636 | ........ 27,253,822 |...1,834,814 1,834,814 XXX
89154Q 29 9 |Touchstone Funds Large Cap Focused Fund. .| 12/29/2017. | Various.. XXX 9.668 9,668 0 ) XXX
018792 43 2 |VPS Balanced Wealth Strategy Portfolio .. 12/29/2017. | AB XXX XXX
018792 63 0 |VPS Growth Portfolio .. 12/29/2017. | AB XXX .0 XXX
018792 82 0 |VPS International Growth .| 12/29/2017. | AB XXX (2,978) XXX
018792 55 6 |VPS International Value .. 12/29/2017. | AB XXX (79,092) XXX
018792 69 7 |VPS Real Estate Investment Portfolio ... .| 12/29/2017. | AB XXX . XXX
018792 53 1 |VPS Small Mid Cap .1 12/29/2017. | AB XXX | 450766 | oo 621,160 | ..o (170,394) )| .. XXX
018792 52 3 |VPS Small/Mid Cap Value Portfolio ... |.. 12/29/2017. | AB XXX ..(123) )| .. . 147 XXX
018792 51 5 |VPS Value .. 12/29/2017. | AB XXX (942) )| .. RO I 1,452 . XXX
015544 70 3 | Alger Capital Appreciation .| 12/29/2017. | Alger Shareholder Services XXX | 593474 | 817,653 | ... (224,179) )| .. N 392,815 | ....... 392,815 ..3,254 XXX
015544 50 5 |Alger Large Cap Growth .. | 12/29/2017. | Alger Shareholder Services 805,136 XXX . 179,548 .(1,087,662) (1,087,662) | .. 1,625,588 | ..... 1,625,588 22,824 XXX
015544 40 6 |Alger Small Cap Growth .. [ 12/29/2017. | Alger Shareholder Services .............. | . 61150.049 | ....... 1,317,427 XXX | 1,673,491 | oo 1,147,475 | oo 526,016 526,016 | .. .| ....(355,764) XXX
024936 67 6 |VP Capital Appreciation . | 12/29/2017. | American Century XXX (16) 826 | ovreerererens | e 70 XXX
024936 60 1 |VP Income & Growth .. 12/29/2017. | American Century XXX L(175,275) | oo | eveeeenenn532,122 | e | 205,817 XXX
02507T 30 8 [VP Inflation Protection | .. | 12/29/2017. | American Century 31,026.170 XXX | 357,819 | oo 314,295 | 83,524 | e | e | eeereeennB3524 | i | 316,448 | | (41,373) XXX
02507T 20 9 |VP Inflation Protection Il .| 12/29/2017. | American Century oo | 108.184 XXX oo 1,321 oo 1094 | o 227 oo i oo 227 | i 3102 | i | (219) XXX
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024936 20 5 |VPInternatonal L .| 12/29/2017. | American Century oo | 142,395.211 XXX 1,334,243 1,578,573 N 632,838 | ...... 632,838 XXX
024936 88 2 |VPUtra .| 12/29/2017. | American Century oo | 1,716.789 XXX 26,524 XXX
024936 83 3 |VP Value .| 12129/2017. | American Century oo | 94.856 XXX | 922 | 995 XXX
024936 10 6 |VP Value . [12/29/2017. | American Century v | 165,814.434 XXX | 897,657 | .......... 1,737,735 XXX
02630E 81 4 |AFIS AssetAllocatonFund ... .1 12/29/2017. | American Funds i | 92.091 XXX 1,970 1,974 XXX
02630E 79 8 |AFISGlobalBondFund ... .| 12/29/2017. | American Funds oo | 85.478 XXX 1,002 947 XXX
02630E 84 8 | AFIS Global Growth & Income Fund .| 12/29/2017. | American Funds 349460 XXX 4,593 4,505 XXX
02630E 83 0 |AFIS Growth-Income Fund ... .| 12/29/2017. | American Funds 62.479 XXX 2666 2732 XXX
02630E 77 2 |AFISHigh-Income Bond Fund ... .1 12/29/2017. | American Funds o | 47.200 XXX XXX
02630E 86 3 |AFISNewWorld Fund ... .| 12/29/2017. | American Funds 110.840 XXX XXX
09253L 48 8 |Equity Dividend V.I. Fund ... . [12/29/2017. | Blackrock 136.143 XXX ) XXX
09253L 38 9 |iShares Alternative Strategies V.I. Fund ... .| 12/2972017. | Blackrock e | 148.656 XXX XXX
25159W 60 0 |Deutsche CROCIUS.VIP ... .| 12/29/2017.| DWS XXX ) XXX
25155X 10 7 |Deutsche Equity 500 Index VIPA ... .| 12/29/2017.| DWS ..42,393 XXX (10,261) | e | 2,393 | i | 12,409 | ......... 12,409 | ........1,323 XXX
25155X 40 4 |Deutsche Small Cap Index VIPA ... . [ 12/29/2017. | DWS XXX ) AN IS 315,271 | oo | e 37,936 | ......... 37,936 | ....... 12,897 XXX
25159W 87 3 |Deutsche Small Mid Cap Value VIP B .| 12/29/2017.| DWS XXX ) XXX
26201X 10 9 |Sustainable US Equity Portinc ... .| 12/29/2017. | Dreyfus . XXX . (74 795) XXX
261976 80 7 |VIF Appreciation . [12/129/2017. |Dreyfus e | 4552725 | 187,081 XXX | 146,694 | 186,707 | oo (40,013) | oo | e | (40,013) XXX
261976 70 8 |VIF Opportunistic Small Cap .| 12/29/2017. | Dreyfus ..1,886.398 101,982 XXX ...50,460 .(42,804) XXX
261976 60 9 |VIF QualtyBond .| 12/29/2017. | Dreyfus 36,371.553 433,225 XXX 444,084 XXX
922175 84 9 |VIP Contrafund .| 12129/2017. | Fidelity Investments ~—..ooooooooovoveeens | 726985 | oo 25730 XXX | 23,355 XXX
922175 73 2 |VIP Disciplined Small Cap .. | 12/29/2017. | Fidelity Investments ...15,690 XXX ..13,993 XXX
922176 78 9 |VIP Dynamic Capital Appreciaton ... .| 12/29/2017. | Fidelity Investments ~ ......c.cccooevnnnee ..21,355 XXX ..19,631 XXX
922174 30 5 |VIP Equity Income .. | 12/29/2017. | Fidelity Investments XXX | 1,364,117 XXX
922174 40 4 |VIP Growth | 12/29/2017. | Fidelity Investments XXX | 1,378,754 | ..........2,460,211 | (1,081,457) | woocovccerceris | e | woeene(1,081,457) | oo 2,829,412 | v | 1,450,658 |..... 1 ,450,658 ..... 158,591 | XXX
922176 88 8 |VIP Growth Opportunities .. | 12/29/2017. | Fidelity Investments XXX 2,099 2,086 .13 2,263 v | 164 | T 271 XXX
922174 20 6 |VIP High Income - | 12/2912017. | Fidelity Investments XXX 1,235,544 1,268,268 o] e 66,383 | 66,383 | ...... 10,508 | XXX
922175 50 0 |VIP Il Contrafund .. | 12/29/2017. | Fidelity Investments XXX 1669,050 22,380,705 | ....(T11,655) | wvveeveerrienins | cerereeeriveiies | eieeneenn(T11,655) | oo | 000000000.2,569,590 | oo | s 900,540 | .......900,540 ..99,046 XXX
922175 30 2 |VIP Il Index 500 .. | 12/29/2017. | Fidelity Investments XXX e | 4,292,481 ... 4,292,481 | ....... 54,652 XXX
922176 40 9 |VIPIll Mid Cap .. | 12/29/2017. | Fidelity Investments XXX .| .....245801 | ....... 245801 | ....... 30,572 XXX
922175 85 6 |VIP Index 500 .. | 12/29/2017. | Fidelity Investments XXX XXX
922175 10 4 |VIP Investment Grade Bond .. | 12/29/2017. | Fidelity Investments XXX XXX
922176 80 5 |VIP Mid Cap .. | 12/29/2017. | Fidelity Investments XXX XXX
922174 50 3 |VIP Overseas .. | 12/29/2017. | Fidelity Investments XXX XXX
922177 20 9 |VIP Real Estate Portfolio .. | 12/29/2017. | Fidelity Investments XXX XXX
922176 71 4 |Value Strategies .| 12/29/2017. | Fidelity Investments XXX XXX
355150 64 0 |Franklin Global Real Estate VIP Fund ... . [ 12/29/2017. | Franklin Templeton XXX XXX
355150 15 2 |Franklin High Income VIP Fund ... . | 04/28/2017. | Franklin Templeton XXX XXX
355151 50 7 |Franklin Mutual Global Discovery VIP Fund . [ 12/29/2017. | Franklin Templeton XXX XXX
355150 69 9 |Franklin Mutual Global Discovery VIP Fund . | 12/29/2017. | Franklin Templeton XXX XXX
355150 55 8 |Franklin Mutual Shares VIPFund ... . | 12/29/2017. | Franklin Templeton XXX XXX
355150 19 4 |Franklin Rising Dividends VIP Fund . | 12/29/2017. | Franklin Templeton XXX XXX
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355150 59 0 |Franklin Small Cap Value VIP Fund ... .. 12/29/2017. | Franklin Templeton oo I 166,493 XXX 120,609 168,236 | ....... (47,627) (47,627) I 45884 | ... 45,884 5,465 XXX
355150 52 5 |Franklin Small-Mid Cap Growth VIP Fund | -+| 12/2912017. | Franklin Templeton oo 5,817,139 99,836 XXX 129,779 94645 | ... 35,134 . 35,134 . o] (20,943) | ..o (29,943) | .. XXX
355150 87 1 |Franklin US Government Securities VIP Fund .. | 12/29/2017. | Franklin Templeton 19,057.338 XXX | 256,027 | e, 238,407 | ........ 7L I T KON RO 17,620 | coveveveevneeins | e 237,589 | i | (18,438) | ........ (18,438) XXX
355150 39 2 |Templeton Foreign VIP Fund ... .. | 12/29/2017. | Franklin Templeton 36,725.152 XXX .(60,624) N 105,643 | ....... 105,643 XXX
380987 71 9 |VIT Growth Opportunities Fund ... .1 12/29/2017. | Goldman Sachs ... 137.538 XXX . JUOUR STy &< I ST XXX
00888X 20 3 |V.IDiversified Dividend Fund . [12/29/2017. | Invesco e | 11.843 XXX | i30T e 31 | e d(10) | oo | oo | ceeeereeeeeee 1O | e o318 | oo oo AT oot AT e XXX
00888X 74 0 |V.IEquity and Income Fund .. | 12/29/2017. | Invesco 60.666 XXX XXX
008892 41 6 |V..Global Health Care ... .. | 12/29/2017. | Invesco 23,868.321 XXX XXX
008892 69 7 |V..Govemment Securities Fund .. .| 121292017, |Invesco e [ 54.867 XXX XXX
00888X 59 1 |V..MidCapGrowth . [ 1212002017 |Invesco e | 49,430.300 | ........ 269,343 XXX | 197,350 | o 241714 | (44,363) XXX
008892 32 5 |V..Technology 11212912017, {Invesco e 25.831.988 558972 XXX | 335323 | 462134 | (126,811) XXX
480906 78 3 |IT Small Cap Core .. 12/29/2017. { J.P. Morgan 13,725.740 | oo 324,933 XXX | 474568 | o.308.692 | ... (134,124) XXX
61691F 79 7 |Core Plus Fixed Income cevvennnnes | oo | 12/29/2017. | Morgan Stanley 14,505.077 XXX (3,599) XXX
61691F 10 2 |Emerging Markets Equity ... .. 12/29/2017. | Morgan Stanley XXX ...(559) XXX
61691F 82 1 |U.S. Real Estate .| 12/29/2017. | Morgan Stanley XXX | B4 i A8 | (G —— XXX
641222 10 4 |AMT Large Cap Value Portfolio . .. | 12/29/2017. | Neuberger Berman XXX | 182,009 | 306,269 | ... (124,260) XXX
641222 85 6 |AMT Mid Cap Growth Portfolio Class S ... | .. | 12/29/2017. | Neuberger Berman XXX XXX
641222 50 0 |AMT Mid-Cap Growth Class | .. | 12/29/2017. | Neuberger Berman XXX XXX
007575 30 1 |AMT Short Duration Bond . [ 12/29/2017. | Neuberger Berman XXX XXX
641222 60 9 |Socially Responsive .. | 12/129/2017. | Neuberger Berman XXX XXX
683811 77 2 |Conservative Balanced FundVA ... .. [12/29/2017. | Oppenheimer e | 502.220 XXX XXX
683811 83 0 |Global Strategic Income ... - | 12/2912017.| Oppenheimer oo | 100,920.918 . XXX 576,011 . XXX
683811 82 2 |MainStreetSmallCap .. [12/29/2017. | Oppenheimer e | 2,350.481 57,216 XXX | ..58,366 55,824 | oo 2542 | . . A . . XXX
81730D 70 2 |Balanced ..| 10/27/2017. | Sentinel VPT +|...1,043,007.847 | ... 15,007,359 XXX | 13,368,096 | ........ 13,579,962 | ..... (211,866) | ovvvvvvvvvvnveninns | v [ erreeeene(211,888) | v [ v 15,007,359 | occcccccccinns .1,639,263 |.....1,639,263 |............... 0 XXX
81730D 60 3 |Bond .| 10/27/2017. | Sentinel VPT ..1,533,167.047 | .....14,604,062 XXX | e 15,436,863 | ......... 14,197,127 |...1,239,736 | (832,801) | ......(832,801) [ oo 0 XXX
817300 10 8 |Common Stock .| 10/27/2017. | Sentinel VPT +1...3,013,580.729 | .....54,446,036 XXX | 45,061,149 | ........ 46,770,773 | ..(1,709,624) | 9,384,887 |....9,384,887 | ....301,065 | XXX
81730D 30 6 |Small Company - [ 10/27/2017. | Sentinel VPT ...3,261,853.784 | .....48,578,998 XXX | 44,552,107 44295974 | ... 256,133 .| .4,026,891 |...4,026,891 | 1,201,445 | XXX
77954T 87 8 |Blue Chip Growth « | 12128120171 T. Rowe Price 746,801 XXX 251,565 621,037 | 10(3B9472) | oo | cvrrrerriens [ rreens (39472 | v | e TABB0T | s | o 495,236 495,236 XXX
779547 86 0 |Equity Income .. [ 12/29/2017. | T. Rowe Price XXX 772,835 1,418,958 | ..... (646,123) o 712,405 XXX
77954T 88 6 | Health Sciences - 12/29/2017.| T. Rowe Price XXX | 2,082,907 | oo 2,315,676 | .....(232,769) | 747,499 XXX
77954T 80 3 |Mid Cap Growth-Il . «.. | .| 12/29/2017.| T. Rowe Price XXX 1,263 1,216 A7 XXX
77954T 30 8 |Personal Strategy . .. | 12/29/2017. | T. Rowe Price XXX | 145931 | 135128 | 10,803 . . . XXX
921082 50 9 |Unconstrained Emerging Markets Fd .1 12/29/2017. | VanEck XXX | 381168 | o 264,924 | 116,244 .|...(100,268) | ...... (100,268) | .. XXX
921082 60 8 |VIP Emerging Markets ... .. | 12/29/2017. | VanEck XXX 03,110 | e | e | e 103,110 | e | ee000926,592 | e | 120,379 | .. XXX
921082 30 1 |VIP Global Hard Assets .| 12/29/2017. | VanEck XXX .|....(106,599) | ...... (106,599) | .. XXX
921082 82 2 |VIP Global Hard Assets Fund .| 12/29/2017. | VanEck XXX XXX
921082 76 4 |VIP Long/Short Equity Index Fund .| 11/20/2017. | VanEck XXX . ...300 XXX
949756 85 2 | VT Discovery Il w | . [ 12/29/2017. | Wells Fargo XXX | 689.039 | 1145453 | o (456.4148) | oo b i (A5G| I 615,385 XXX
949756 84 5 | VT Opportunity .. | 12/29/2017. | Wells Fargo XXX .| .....235,872 XXX
09253L 87 6 |Government MM V.I. Fund .. 12/29/2017. | Black Rock XXX . 58,712 XXX
922174 10 7 |VIP Covernment MM 153 .. | 12/29/2017. | Fidelity Investments.. nnn3,261.080 3,261 XXX 3,261 3,261 0 0l.. 0. . 0. ..3,261 XXX
922174 82 6 |VIP Government MM 713. .| 12/29/2017. | Fidelity Investments.. ..5,810,691.644 | ....... 5,810,692 XXX | 5,810,692 | ........... 5,810,692 | coovoovvvvennnn (U (V[ [ (VI [T (/1 R (I 5,810,692 XXX
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9299999, Total - CommOn Stocks - MUIUEI FUNGS. v..vrvvsvvs vt v s s s s s ...269,220,175 XXX ...237,609,059 | ....... 246,443,849 | .(8,834,794) | oo | o0 | (8,834,794) .. N 267,451,717 31,611,116 |...31,611,116 | 3,037,902 | XXX
9799997. Total - Common Stocks - Part 4 s ...318,213,069 XXX ..277,630,653 | ....... 292,085,337 | (14,454,687) o (14,454687) | o0 | o 307,473,311 0 ]40,582,416 |..40,582,416 | 3,282,801 | XXX
9799998 Total - Common Stocks - Summary Hem from Part 5..........cooiissinnss s | 14,475,992 XXX | 14,163,401 | oo [ I (N i [ 1 [ T IR ) 14,163,401 | oo 0]...312591 | ...... 312,591 | ...... 42352 | XXX
9799999. S e ....332,689,061 XXX ..291,794,054 | ...... 292,085,337 | (14,454,687) o (14,454687) | o0 | 321,636,712 40,895,007 |..40,895,007 | ..3,325,153 | XXX
9899999. Total - Preferred and COMMON SHOCKS....v.vvovvvsvsvsessesvsvsnsssrsvs vt s ...332,689,061 XXX 291,794,054 | ... 292,085,337 | (14,454,687) .(14,454,687) | . 0 [ 321,636,712 0 | 40,895,007 |...40,895,007 | ..3,325,153 | XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS......o.c.vvvvvvessivrsssivnssiiins ovvsiisesssssssssess s ...336,745,010 XXX ..295,:891,339 | ...... 293,112,977 | (14,414,621) ...(14,415,302) 0 325,730,422 0 | 40,857,246 |..40,857,246 | 3,405,952 | XXX
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Bonds - Industrial and Miscellaneous
02209S AV 5 |Altria Group Inc  3.875% 09/16/46.......... I . | 06/29/2017 | Wells Fargo Funds.. 08/02/2017 | RBC Capital Markets...........cccouvesereisnrianne | 200er.3,100,000 | ... 3,026,685 | ......... 2,994,259 | ......... 3,026,868 183 0 ... (32,609) ..... (32,609) | ...... 47,049 |..... 36,371
3899999. Total - Bonds - Industrial and MISCEIANEOUS. ...t it +nrr3,100,000 | ... 3,026,685 | ........ 2,994,259 | ......... 3,026,868 . 0. (32,609) ] ..... (32,609) ...... 47,049 |..... 36,371
8399998. TO0AL = BOMAS. .tttk f£ R8RSR RSkttt e | anriis 3,100,000 | ......... 3,026,685 | ......... 2,994,259 | ......... 3,026,868 | ..o | o183 | 0 | i 183 | (V)] [ 0].. (32,609) ] ..... (32,609) | ...... 47,049 |..... 36,371
Common Stocks - Industrial and Miscellaneous
31617H 6% 7 |Fidelity Invsts Govt MM Fund................... v | 1212212017 | VAIIOUS. ..o 12/26/2017 | Direct.........coevenec. ..4,024,855.990 | ........4,024,856 | .........4,024,856 | ........4,024,856 | .....cccooccrni0 | 0 | 0 | 0 | 0 | 0 |0 [0 | 72 |
31617H 6% 7 |Fidelity Invsts Govt MM Fund.........cc........ .. | 1212912017 [ VarOUS. ... 12/31/2017 | Tax Free Exchange.........c.coocvivniiinnianns 17.860
9099999. Total - Common Stocks - INAUSEHiAl AN MISCEIANEOUS.............. .o.oooiiieiiieeieeeieectete ettt ettt r et e et e s st et s et et s st et en e sstes s sesebasssaeeensnsetesessstannsesesesassesans ..4,024 874
Common Stocks - Mutual Funds
693390 13 0 |Pimco Global Bd USD Hedge Bond Fund. | .. | 05/31/2017 | Various .| 06/29/2017 | Direct.........cevvennee 8,937.230 | ..ovvrernens 91,255 92,143 | ... 91,255 0 | o0 [0 [ 0 0 0 888 | il 888 e 17,652
817270 30 9 |Sentinel Group Fds Inc Common Stock A | .. | 09/21/2017 | Sentinel Group Fds.. . | 10/27/2017 | Tax Free Exchange........cccovevveernvvcirnenes | cvvreena 2,191.910 | .. 94,439 94,439 | ... 94,439 (0 EUPOOPPUORPOOOP N EUOPPOPPOOPOOL N EPPOUPOOPPOPPPOOPL 4 N ESUPPORRPOOOR o ESVUPPOURPOON o I EUOPOORPPOOPPOON o I ISVPOOPOPORPPOONt ) I INOPPOOOOR 423
817270 33 3 | Sentinel Group Fds Inc Total Return Bond | .. | 10/25/2017 | Sentinel Group Fds.........cccoeverrrreririrennee 10/27/12017 | Tax Free Exchange.........ccccveevvevvervreonns | v 59,443.080 | ............ 617,069 | ............ 617,069 | ............ 617,069 | ..ooovvrernnnn 0 [ o0 [0 | 0 0 | 0 | 0 0| 5,963 | .o 0
Touchstone Funds Large Cap Focused
89154Q 29 9 |Fund .. | 10/27/2017 | Tax Free EXChange..........cccovevverereerrnens 1212172017 | VaIIOUS......oovverercereiciieeieeeieeeesineenns 56.360 | . 1,788 2,738 | .. 1,788 0 | o0 [0 [ 0 0 |0 | 00950 | 00950 | 0 | s 0
018792 54 9 |VPS International Value Portfolio .| 08/01/2017|AB 12292017 [AB- s (VYL T I 9 | s 9 | s 9 0
024936 68 4 |VPGrowth .. .. | 08/08/2017 | American Century 12/29/2017 | American Century 89.066 | . 1,317 1,384 | . 1,317 2
024936 75 9 |VP Large Company Value .. | 11/24/2017 | American Century 12/29/2017 [ American Century v | e AATT | v (51 0 [N 69 | o 68 0
024936 85 8 |vPUtra . .. | 08/08/2017 | American Century 12/29/12017 | American Century 75.507 | . 1,315 1,376 | .. 1,315 0
02630E 80 6 | AFIS Global Small Capitalization Fund .. | 10/02/2017 | American Funds 12/29/2017 | American Funds 0
09253L 75 1 |Global Allocation V.I. Fund .. | 10/10/2017 | Blackrock 12/29/2017 | Blackrock 0
09253L 45 4 |Advantage U.S. Total Market V.I. Fund.... | .. | 07/28/2017 | Blackrock 12/29/2017 | Blackrock 6
09253L 41 3 |iShares Dynamic Fixed Income V.I. Fund |.. | 10/23/2017 | Blackrock 12/29/2017 | Blackrock 0
09253L 43 9 |iShares Equity Appreciation V.I. Fund ..| 07/17/2017 | Blackrock 12/29/2017 | Blackrock 0
922174 66 9 |VIP Freedom Income .. | 08/01/2017 | Fidelity Investments .| 12/29/2017 | Fidelity Investments ..o [ e 1486 | A7 | e A7 | e 17 0
355150 15 2 |Franklin High Income VIP Fund .. | 03/20/2017 | Franklin Templeton .| 04/28/2017 | Franklin Templeton 3,432 3,454 |. 3,432 0
355151 10 1 |Franklin Small-Mid Cap Growth VIP Fund*|.. | 09/06/2017 | Franklin Templeton ..| 12/29/2017 | Franklin Templeton 2,104 2,087 2,104 | e | e | e | 0| i | v | e (17) [ (17) | s 35 | e
355151 70 5 | Templeton Developing Markets VIP Fund |.. | 10/02/2017 | Franklin Templeton . .| 12/29/2017 | Franklin Templeton ..o | 35501 | e 298 | oo 339 | ... 298 2
355151 88 7 | Templeton Global Bond VIP Fund .| 12/14/2017 | Franklin Templeton .o 12/29/2017 | Franklin Templeton oo | e 49466 | i 815 | oo 851 | ....... 815 0
380987 68 5 |VIT Equity Index Fund .|..| 08/08/2017 | Goldman Sachs 12/29/12017 | Goldman Sachs 8
380987 71 9 | VIT Growth Opportunities Fund ..| 12/11/2017 | Goldman Sachs . .| 12/29/2017 | Goldman Sachs 1
380987 73 5 |VIT High Quality Floating Rate Fund .| 11/06/2017 | Goldman Sachs ..o 12/29/2017 | Goldman Sachs 0
380987 66 9 |VIT Small Cap Equity Insights Fund. .. | 09/21/2017 | Goldman Sachs 12/29/2017 | Goldman Sachs o | e 10.057 | i 134 | 139 | 134 | i | e | e | veeinrnnieenns0 | s | e [ 8 | [
008892 51 5 |V.IGlobal Real Estate Fund .. | 10/30/2017 | Invesco .. | 12/29/2017 | Invesco 0
008892 66 3 |V.IHigh Yield Fund o || 11/06/2017 | INVESCO e 12/29/2017 | Invesco 0
008892 65 5 |V.lInternational Growth Fund .| 12/21/2017 | Invesco 12/29/2017 [Invesco s 44852 |. 1,523 1,605 | .. 1,523 1
817300 70 2 |Balanced ... .. | 10/27/2017 | Sentinel VPT 10/27/2017 | Sentinel VPT e | e 112,986.029 | ......... 1,546,704 | ......... 1,636,535 | ......... 1,546,704 | .o | e | e | e | i | v | 20..89,831 | .....89,831 | Ll (V18 OO
81730b 60 3 (Bond L. .. | 10/26/2017 | Sentinel VPT 10/27/2017 | Sentinel VPT e | e 101,420.159 | ...cooouee. 953,613 | ..covvvvee. 967,345 | ........... 953,613 | o | v | e | 0 | s | e | 013,732 [ 0013732 | e (V1 I
817300 10 8 |Common Stock .. | .| 10/26/2017 | Sentinel VPT 10/27/2017 | Sentinel VPT s | e 83,543.313 1,435,087 | ......... 1,520,505 | ......... 1,435,087 | v | eeeveninneineeees | v | evneerneniineennen0 | i | e | 085,418 | .....85,418 | L...... 5,918
817300 30 6 |Small Company .| .. | 10/26/2017 | Sentinel VPT .. | 10/27/2017 | Sentinel VPT [ESTOTRROI (PN 124,179.448 1,790,834 | ......... 1,857,464 | ......... 1,790,834 | oo | v | e | eervriennnnenen0 | e | cvveieiens | 000..66,630 | ......66,630 | ...... 11,821
779547 86 0 |Equity Income ... .| 12/28/2017 | T. Rowe Price oo 12/29/2017 | T. Rowe Price oo | e 577.842 | oo 16,567 | .ovvrerennee 17,075 | oo 16,567 | ovvvvevernerns | cvveinerieniinens | cervnnineninens | vennseineneenns0 | v | v | o508 | 508 | 95 | oo
89154T 71 5 |Balanced .. .| 12/29/2017 | Touchstone e 12/29/2017 | Touchstone e | e 26,922.526 | ..... 389,957 | ..ot 398,144 | .... 389,957 | v | v | v | e | e | e | 8,187 | 8187 | (V1 OO
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89154T 74 9 |Bond . 12/28/2017 | Touchstone 12/29/2017 | Touchstone e | e 23,319.850 222,425
89154T 73 1 | Common Stock 12/27/2017 | Touchstone 12/29/2017 | Touchstone 64,626.730 ..1,190,284 ...1,176,219
891547 72 3 | Small Company 12/27/2017 | Touchstone 12/29/2017 [ Touchstone oo | e 100,739.640 | .........1,506,854 | ......... 1,537,688 | ......... 1,506,854
921082 75 6 |VIP Emerging Markets Fund 12/21/2017 | VanEck 12/29/2017 |[VanEck s | s 123.948 .1,686 1,323
921082 76 4 |VIP Long/Short Equity Index Fund 11/08/2017 | VanEck 11/20/2017 | VanEck . 68.113 | . 1,711 .1,690 1,711
922174 82 6 |VIP Government MM 713.......ccccovviinninnns .. | 12/29/2017 | Fidelity Investments 12/29/2017 | Fidelity Investments..........coouvnervnriinceinns | e 278,703.496 | ...cocoonee 278,704 | oo 278704 | oo 278,704 .0 .0
9299999, Total - COMMON STOCKS = MULUAI FUNDS...........o.cvuiiiiiiiiiciiiciiis ettt ettt ettt s et st b st s st eb s es s s st s st s st esses et es st essessssnsensensessssnsesssssesnsensesssssnssnsenies | cresea 10,138,527 | ....... 10,451,118 | ....... 10,138,527 | covoveveee0 | o0 | 0 | 0 | 0 [0 | 312,591 |..... 312,591
9799998. Total - Common Stocks OO OO OO PO PO PO O PO OU O POP YOS PYOT PP PP OPO PP PPRPTRTOYOR) IPSPOON 14,163,401 | ....... 14,475,992 | ....... 14,163,401 . . . 0 ... 312,591 |..... 312,591
9899999. Total - Preferred and COMMON SHOCKS........ . iiuiiriiiiiiiieiiiiiis | otisitisesss s tes sttt | eiienes 14,163,401 | ...... 14,475,992 | ...... 14,163,401 | oo 0 [ i 0 [ e [( N 0 ] v 0 [ s 0 ... 312,591 |..... 312,591
9999999. Total - Bonds, Preferred and COMMON SOCKS...........cvuiiiiiiiie woreeiieisieeeeeeee et sees ettt nenianins | eriiees 17,190,086 | ....... 17,470,251 | ....... 17,190,269 | ....coccounvnnd (V)] [ 183 | oo (U 183 | v (V)] [ 0 ... 279,982 |..... 279,982
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Sch. D-Pt. 6
NONE

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
JP Morgan Chase Bank. INEW YOTK, NY ... ssssssessessessensensens | sosesens | sevend 0.000 0 0 959,395 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 959,395 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 959,395 | XXX
0599999. Total Cash XXX XXX 0 0 959,395 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 72,443 | 4. April 1,159,446 | 7. July. 1,971,521 | 10. October. 1,101,993
2. February. 303,443 | 5. May 1,288,814 | 8. August. 2,150,320 | 11. November. 1,800,585
3. March 1,101,124 | 6. June, 44,471,223 | 9. September. 838,416 | 12. December. 959,395
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year
1 2 3 4 5 6 7 8 9
CUSIP Identification Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
All Other Money Market Mutual Funds
31617H 60 7 [Fidelity INVStS GOVE MM FUNG.........ccveeeriaieiiimnmicreiisiereesssesesisssesesssss s . 12/3112017....... . [UX0[V[V R 18 | o, [\
8699999. Total - All Other MONEY MKt MULUAI FUNGS............rvviuuiieiiiisiiis s 4081110 4S8 [E. 3 [\
------------------------------ (L3 p— O —

8899999. Total - Cash Equivalents

Lz3
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OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

Deposits for the

Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama........cccccommiiicriieriinenen. 0 0 0 0
2. Alaska 0 0 0 0
3. Arizona.. 0 0 0 0
4. Arkansas... 0 0 0 0
5. California... 0 0 0 0
6. Colorado 0 0 0 0
7. Connecticu 0 0 0 0
8. Delaware. N . 0 0 0 0
9. District of Columbi .DC 0 0 0 0
10.  Florida 0 0 0 0
11, Georgia.. 0 0 0 0
12.  Hawaii... 0 0 0 0
13.  Idaho. 0 0 0 0
14.  lllinois. IL 0 0 0 0
15.  Indiana.. 0 0 0 0
16.  lowa 0 0 0 0
17.  Kansas 0 0 0 0
18.  Kentucky. 0 0 0 0
19.  Louisiana... 0 0 0 0
20. Maine 0 0 0 0
21.  Maryland 0 0 0 0
22.  Massachusetts 0 0 0 0
23.  Michigan 0 0 0 0
24, Minnesota.. 0 0 0 0
25 Mi ippi 0 0 0 0
26.  Missouri 0 0 0 0
27.  Montana.... 0 0 0 0
28.  Nebraska 0 0 0 0
29.  Nevada 0 0 0 0
30.  New Hampshire. 0 0 0 0
31, New Jersey.... 0 0 0 0
32. 0 0 0 0
33. 0 0 0 0
34. 0 0 0 0
35.  North Dakota. 0 0 0 0
36.  Ohio... 0 0 0 0
37.  Oklahoma.. 0 0 0 0
38.  Oregon. 0 0 0 0
39.  Pennsylvania. 0 0 0 0
40.  Rhode Island. 0 0 0 0
41.  South Carolina SC|.. 0 0 0 0
42.  South Dakota SD 0 0 0 0
43, Tennessee..........coowumreureruennns TN |.. 0 0 0 0
44, Texas. 0 0 0 0
45, Utah.. 0 0 0 0
46.  Vermont. 0 0 0 0
47.  Virginia, 0 0 0 0
48.  Washington 0 0 0 0
49.  West Virginia. 0 0 0 0
50.  Wisconsin.. 0 0 0 0
51. Wyoming... . 0 0 0 0
52.  American Samoa.........ccccceereeeeAS | i 0 0 0 0
53. 0 0 0 0
54. 0 0 0 0
55.  US Virgin Islands...........c.cccoevrenncc. VI o 0 0 0 0
56.  Northern Mariana Islands MP | .. 0 0 0 0
57.  Canada........ommeiinnninnniinnnd CAN 0 0 0 0
58.  Aggregate Alien and Other.......... OT| XXX XXX 0 0 0 0
59.  Total XXX XXX 0 0 0 0
DETAILS OF WRITE-INS

B80T, s | s 0 0 0 0
5802, e | s 0 0 0 0
5803, s | s 0 0 0 0

5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0

5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........cccccovvvriccninnienes XXX XXX 0 0 0 0
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