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Annual Statement for the year 2018 of the Separate Accounts ofthe N@tional 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. BONAS (SCHEAUIE D)....ocveveiiececcieeete ettt bttt st bssas | sesasssessessasssesssssessssaessans (01 298,625,987 |...cccvvveerne 298,625,987 |...cccovvvrrerne 182,973,274
2. Stocks (Schedule D):

2.1 Preferred STOCKS........cviieciccece e ns | erersis et saes 0 [ 0 | (1 TR 0

2.2 COMMON SIOCKS........oveieeieiiiiiicietsite ettt snans | essesssssssessssssses s s benaesaees 0 | 454,504,443 |................... 454,504,443 | ..o 620,592,954
3. Mortgage loans on real estate (SChedule B)...........ccovienirrininereiescineiseiseineis | oo [0 (0 (1 TR 0

4. Real estate (Schedule A):

4.1

Properties held for the production of income (less

5.

6.

7.

8.

9.

10.

1.

12.

13.

14.

15.  Net adjustment in assets and liabilities due to foreign exchange rates..........coveevees | coerrerrisieiesieeseen, 0 [ oo O IR (1 TR 0

16.  Aggregate write-ins for other than INVEStEd aSSELS.........cciviiveiirieeseieeiseies [ e 0 e 0 oo {0 R 0

17, LINES 12180 16 vttt ettt | stssssesst st enees [ 777,992,064 |....ccoovvvenecs 777,992,064 |...ccoovvvvenns 823,475,732

..................................... 0 | om0

1102, ot | bRt (O R O RN (0 N 0
1103, ottt | Shsees et (O R (RN (0 R 0
1198. Summary of remaining write-ins for Line 11 from overflow Page..........ccccueerreeeencnes | wormereerserneeneeneissesnseneeeenn [0 O 0 | e 0 | e 0
1199. Totals (Lines 1101 through 1103 plus 1198) (Line 11 8DOVE)......cccrrerrreriereirirnnnees | coveesseeesensssssesssnessseesens! 0 | oo 0 | o (O IR 0
180T, oottt | Shsees et (O TR (TR (0 O 0
1802, oottt | SeseesE et (0 TS (OO (0 O 0
1803, oeereeeeeseees ettt | SeseeeE ettt 1 OO (TR (0 O 0
1698. Summary of remaining write-ins for Line 16 from overflow Page..........cco.cuerrerenrnes | wormerremernsensereissesneeneeeenn [0 S [0 (0 U 0
1699. Totals (Lines 1601 through 1603 plus 1698) (LiNe 16 @DOVE)......cvcereruarrrrsmerrerniranes | wesmesessmsssssssssessssasssseseesns [0 (O I [0 0
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Annual Statement for the year 2018 of the Separate Accounts ofthe N@tional Life Insurance Com pany

LIABILITIES AND SURPLUS

Current Year

Prior Year

1
General Account
Basis

2
Fair Value
Basis

3
Total
(Cols. 1+2)

4

Total

10.

1.

12.

13.

14.

15.

16.

17.

18.

19.

20.

21,

22.

Aggregate reserve for life, annuity and accident and health contracts
(Exhibit 3, Line 9999999, COL. 2)........orrumrurririerireriseiesiesississsssssssssssssss st essesssesssenes

Liability for deposit-type contracts (Exhibit 4, Line 9, COl. 1).....c.covvvrivieeirerieieesseeseiensesenenne

Interest MAINENANCE MESEIVE. ..ot

Charges for investment management, administration and contract guarantees due or accrued......

Investment expenses due or accrued (Exhibit 1, LiN€ 24).........cccccveuereieenieiereseees s

Investment taxes, licenses and fees due or accrued, excluding federal income taxes
(EXNIDIE 2, LINE 8)...vuveureereereseiserieeisseisessisssiseisseissessss st

Federal and foreign income taxes due or accrued (excluding deferred taxes)........ccovvevrvvieerinnnn.

Reserve for future federal INCOME tAXES........ciuerreieiiirieieissee e

Unearned inVESIMENT INCOME.........c.oveieiiieieieiee et

Other transfers to general account due or accrued (net) (including §$.......... 0 accrued
expense allowances recognized in reserves)

Remittances and items Not @llOCAEM...........cccvvvereiriririree e

DIBIIVALIVES. ..ottt

Payable fOr SECUMLIES.........cviveieiieicie ettt bees

Payable for SECUMtIES [BNAING..........cvevriirieieiee et

Net adjustment in assets and liabilities due to foreign exchange rates..........ccccocovveveeirerieienienns

Aggregate Write-ins for lIADIIHIES. ..........ccveveurierreieireeeese s

Total liabilities (including $.....(444,904) due or accrued net transfers to or (from)
the GENETAl ACCOUNL).......cvurerciieririeiei ettt nsses

CONHIDULEA SUMPIUS.......vveiriirericiieiesisie ettt

Aggregate write-ins for special SUrPIUS fUNGS..........cc.eviererieierriesee e

UN@SSIGNEA fUNGS......cuuiveiiiiiiieis sttt

Surplus (Lines 18 through 20)...........cuueveiueieieiiesiie sttt snes

Totals

................. 8,229,265

................. 8,229,265

................. 8,547,291

............. 777,992,064

............. 777,992,064

............. 823,475,732

1601

1602.

1603.

1698

1699

. Summary of remaining write-ins for Line 16 from overflow page...........ccocvvvevnevereevenersesssieeenns

. Totals (Lines 1601 through 1603 plus 1698) (LIn€ 16 @00VE).......cciiuirirerirsiesiesissress e

1901

1902.

1903.

1998

1999

. Annuity Mortality FIUCtUGLION FUNG..........ccoieviiiiieiisieese et sees

. Summary of remaining write-ins for Line 19 from overflow page........ccocvevivieeneeieiesesiennens

. Totals (Lines 1901 through 1903 plus 1998) (LIN€ 19 @DOVE)......coverereririrererisissiesiersseesesssienienas
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Annual Statement for the year 2018 of the Separate Accounts of the National Life Insurance Com pany

SUMMARY OF OPERATIONS

1
Current Year

2
Prior Year

1. Transfers to Separate Accounts:

1.1 Net premiums and annuity considerations for life and accident and health contracts..............cccvverieieieeieccsiseiennns
1.2 Considerations for supplementary contracts with life CONINGENCIES..........coruririerrerririreree et
1.3 Aggregate write-ins for other transfers to Separate Accounts
T4 TOtAIS (LINES 110 1.3) ittt sttt
2. Transfers on account of deposit-type contracts (including $.......... 0 deposits less §.......... 0 withdrawals)...........cccererirenrerrerennnn.
3. Netinvestment income and capital gains and losses
4. Aggregate write-ins for other income.
5. TOHAIS (LINES 1.4 10 4)....vuieiieiiiieeiiieete ettt sttt bRt nn
DEDUCT:
6. Transfers from the Separate Account on account of contract benefits:
8.1 DAN DEMEMILS. ...
6.2 Matured endowments
8.3 ANNUIEY DENEMIS. ... ettt
6.4 Payments on supplementary contracts with life CONtINGENCIES.........cc.evueierirriririirriee e enes
6.5 Accident and health benefits
6.6  Surrender benefits and withdrawals for life contracts
6.7  Aggregate write-ins for other transfers from Separate Accounts on account of contract benefits.............ccccouveveerriiierccinnae
7. Transfers on account of policy loans
8. Nettransfer of reserves from or (10) SEPArate ACCOUNTS...........coiuiieireieiirie et nsns
9. Other transfers from the Separate Accounts:
9.1 Federal and foreign income taxes incurred
9.2 Change in expense allowances reCOgNIZEA IN TESEIVES..........vvierrrurrirnrririeesessessssssessessssssssesssessessessssssessesssssssssessessssssnssesss
9.3 Aggregate write-ins for other transfers from Separate ACCOUNES..........ccciuririeiiiiniecese e
10, SUDLOLAIS (LINES B.1 10 9.3).....cuieceeeireiieieeire ettt b bbbt
11.  Fees associated with charges for investment management, administration and contract guarantees.............ccoeevererrerneereernieneen.
12.  Increase in aggregate reserve for life and accident and health CONraCS..........cccvevervcieisisee e
13.  Increase in liability for deposit-type contracts
14.  Increase in reserve for future federal income taxes...
15, Aggregate Write-inS fOr reSEIVES AN fUNAS........c.viererurieiierisie ettt sttt sen
16, TOtAIS (LINES 1010 15)...ruiuiiiiseiieiisiicieiss ettt bbbttt bbbt s
17.  Net gain from operations (including $
18, SUIPIUS, DECEMDET 31, PrHOT YEAI.......vuieererrereereseeeee i tseese sttt s bbbt
19, Net gain from OPEIatioNS (LINE 17)......c.ccueveeierceeeeiciesiese sttt sttt b et st s et st es b s s see s naenansnaa
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 LINE 21.........covvvvvrinrernernisnesnseneesnesnnes
23.  Aggregate write-ins for gains and losses in surplus
24, Surplus, December 31, current year (Page 3, Line 21)

2,979,149

..(30,558,876)

.(425,392)
................................. 259,826

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

............................ (1,034,576)
................................. 497,580

45,251,494
19,594,847
82,904,494

01.398 Summary of remaining write-ins for Line 1.3 from OVErflow PAgE.........ccuiriiiiiiieeee 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)........cuiiieriiiiieiesissisesessssssessessessssssess st st sssses st ens s sasssnssssanssssses

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. ......cuuriuienrereireireeeeeseeseessesseesessessesesessessassssssessessessssssessessasssessessasssssessessasssessessessassssssessassssnessassesssssnssn
09.302 OthEE TFANSTEIS. .....cvucvuiereeseeseeseeeseee ettt bbb
09.398 Summary of remaining write-ins for Line 9.3 from OVErfloW PAgE.......c.cuiuiieiiiicieee ettt
09.399 Totals (Lines 09.301 through 09.303 plus 09.398) (Line 9.3 above)

1501.

1503.
1598.
1599.

Summary of remaining write-ins for Line 15 from overflow page
Totals (Lines 1501 through 1503 plus 1598) (LINE 15 @DOVE).......iuiiiieiiiiiieiiesississiesisssses st ens st anssnssssns

2301.
2302. ...
2303.
2398.
2399.

SA4
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Annual Statement for the year 2018 of the Separate Accounts of the National Life Insurance Com any

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS

Ordinary Group Accident and Health 9
3 4 7 8 Aggregate of All Othel
Total Life Insurance Individual Annuities | Supp. Contracts Life Insurance Annuities Group Other Lines of Business

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 1.1 10 1.3). ettt ssenes
Transfers on account of deposit-type contracts (including $.
Net investment income and capital gains and losses.......
Aggregate write-ins for other income
Totals (Lines 1.4 to 4)

ko

DEDUCT:

o

Transfers from the Separate Account on account of contract benefits:
6.1 Death benefits
6.2 Matured endowments.
6.3 Annuity benefits
6.4 Payments on supplementary contracts with life contingencies..
6.5 Accident and health benefits
6.6 Surrender benefits and withdrawals for life CONracts...........cooveererciresininrnsisreenee

6.7 Aggregate write-ins for other transfers from separate accounts on account of contract benefits..

7. Transfers on account of policy loans...........

8. Net transfer of reserves from or (10) SEPArate ACCOUNES...........ovuvereriurirrirrrirrerees e sseseess st essnens
9. Other transfers from the Separate Accounts:
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 Accounts...
10. Subtotals (LINES 6.1 10 9.3)......ciiiiriiieiiisieescee ettt
11. Fees associated with charges for investment management, administration and contract guarantees.
12. Increase in aggregate reserve for life and accident and health contracts...........c.c.cccereenerererneienenns
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
16. Totals (Lines 10 to 15)

~(16,377,992) .. 7,015,520)] ..

17. Net gain from operations (including $.......... 0 unrealized capital gains) (Line 5 MiNUS LiNE 16)..........coverrerrerresernenerneinniiees | eoeeereerereeeeennes (318,026) | ..oveeveererrrrereeend0 | e (318,026)
01.301 L0aN COllAEral INEEIESL .......ceurereeereeieireieiiscireise ettt s ettt b sttt ssessensantns | sressessessassssenns 1,458,165
01,302 oottt s | estieete sttt 0
01.303 oo s .0
01.398 Summary of remaining write-ins for Line 1.3 from OVErfIOW PAGE.........cccvvreerrrininrinrieiesssisisesessessssssssessssssssesssssenss | sesssessessssssssessessssssessn 0
01.399 Totals (Lines 01.301 through 01.303 plus 01.398) (Line 1.3 above).. 458,165
[0 5 oo os o osposuosuuosul DSOS 0
0402. 0
0403, oo 0
0498. Summary of remaining write-ins for Line 4 from overflow page. ol .0
0499. Totals (Lines 0401 through 0403 plus 0498) (Line 4 above)...... o .0
(0L o .0
06.702 ... 0
06.703 oot 0
06.798 Summary of remaining write-ins for Line 6.7 from overflow page...... ol .0
06.799 Totals (Lines 06.701 through 06.703 plus 06.798) (Line 6.7 above).. [ 0
09.301 HOEPP / AEPP EXDENSES........vvverrirerinsinsenssessnssnssssssnsennes 297,214
09.302 Other Transfers.............. (37,388)
09.303 oo s ol e
09.398 Summary of remaining write-ins for Line 9.3 from overflow page...... | e 0
09.399 Totals (Lines 09.301 through 09.303 plus 09.398) (Line 9.3 above).. 259,826
5o oo 0
1502. .0
1503, oot .0
1598. Summary of remaining write-ins for Line 15 from overflow page... .0
1599. Totals (Lines 1501 through 1503 plus 1598) (LINE 15 @DOVE)......c.ueiriiiieieriiisisiieisiissiesssssiessessssessesssssssessesssssssessssnsens | ssssssessessssessessssessessssanes 0




Annual Statement for the year 2018 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 Of Prior YEAI..........c.civevevcveiieieicees e sesins | e 814,932,922 | ...... 309,055,610 | ...... 179,650,853 | ....oovvvverrrnen. (01 SRR | I 326,226,459
2. Tabular net premiums and considerations for annuities and supplementary
contracts with life CONtINGENCIES...........c.ocviveveeieiriecee e | i 17,797,290 | ........ 15,645,467 |.......... 2,151,823 | ..o 0 | oeeeeeeceieieeen0 | e 0
3. Increase or (decrease) from investment results after provision for
federal INCOME tAXES..........cvveeveeeeeeeeesee e s s ss e seenssssensennes | oeeies (35,633,448)| ...... (16,348,371) | ........ (9,169,155) | cvvvvevverrererenn. (0 [T 0 I I (10,115,922)
4. Tabular less actual reServe released.........covvreenininninseenssseienssssees | ceneesessesnsssneen [0 (0 (0 (0 SRR | N R 0
5. Increase in reserve on account of change in valuation basis..............ccccceviverieinns | cevierieviisiennnnd [0 (01 (01 0 | oeivrierreieieieeen0 | e 0
5.1 Change in excess of VM-20 deterministic/stochastic reserve over
NEL PrEMIUM FTESEIVE.....vvveiiirieiriieieee sttt sss st esse s essessessssensess | sressessessssssassesnnd [0 [ — ) 0.0, O P XXXoveverinns | e )3, GO PR XXX
6. Other iNCreases (NEL)........eeuriuereiiieieeesie et | enresieeas 1,458,165 |.......... 1,456,354 | ..cocvvvvnan R I [0 RN o I (OO 0
7. Totals (LINES 110 B).....ceucvereeeeeeecee et eeess et sses e seessen s ssssesnees | nseas 798,554,929 |...... 309,809,060 |...... 172,635,332 | oo O |} P 316,110,537
8. Net transfer of reserves from or (to) Separate ACCOUNES.........c.coceevevrerreerieenrenes | e (30,558,876) | ............. 565,645 | ........... (Y2 %74 ) ) [ 0 | oveeeeeeenieenn0 | e (30,550,000)
9. TADUIAT COSE.....ovviiiririeieiese sttt ssnsenns | sesessessessssensesnsns [0 (01 (0 (0 ST | N SRR 0
10. Reserves released by death...........ccccuieieicieieicecseeeee e | v 22,008,123 |.......... 1,236,389 | ........ 20,771,733 | oo [0 EURRRUN 0 SOOI 0
11. Reserves released by other terminations (Net)..........ccoeveveveveeveeeeeesecceeeeens | v 14,951,353 |........ 14,951,353 | .o, (01 0 | oeereeeeeeereeen0 | e 0
12. Transfers on account of annuity and supplementary contract payments
iNvoIving life CONtINGENCIES...........cvcveeieicieee et seeseesenes | cererian 2,979,149 |.......... 2,981,420 | ...cooeveee (2,271 | oo, (0 SOSRRRRRRON 0 N OO 0
13. Charges for investment management, administration and
CONErACE QUATANTEES. ......vevecicicicicie et | ernnenes 19,157,935 | ........ 16,633,206 | .......... 2,524,729 | ..cooovveererne. 0 [0 e 0
14. Aggregate write-ins for other decreases in rESEIVES..........vvvveienenieieieinns | ersseeneas (165,566) | ........... (264,117) | oo (198,664) [ ....overierrrirriannns (O RN | ) 297,214
15. Totals deductions (LINES 810 14).........ccucuriiereerieieieeeeieeeeee et | eeraenes 28,372,117 |........ 36,103,896 |........ 22,521,007 | oo, (V1 O o I [ (30,252,786)
16. Reserve December 31 of CUITENt YEAT..........c.ccvvvcvevieieeee e | v 770,182,812 | ...... 273,705,164 | ...... 150,114,325 | ...oovvererrrnnn. (01 SRR | I 346,363,323
DETAILS OF WRITE-INS
1401. Change in Expense allowance recognized in reSEIVES............ccovvvevereeseeeieies | vovvevenns (425,392)] ........... (232,531)] ..coovee (192,862) | ...covvvevrrrrrrennnns 0 | o0 | e 0
1402. HOEPP [ AEPP EXDPENSES........ccrvvrererieeieiesiesissssesiessssesessesssssssssessssssssssssssanss | sesessessas 297,214 | .o (V1 O [V O 0 | ceeveverierineieennd0 |, 297,214
1403, Othr TFANSTETS .......ceocvecveeectcee ettt ettt ssessntens | eeveesaessans (37,388)| ... [RRIRTC)  — (<107 ) (0[SOS | N ISR 0
1498. Summary of remaining write-ins for Line 14 from overflow page........ccoovvrvrneens | veverreeneeneernennes [0 (01 (0 0 | oeeeererieieieeen0 | e 0
1499. Totals (Lines 1401 through 1403 plus 1498) (Line 14 aboVe).......cccceerreiericrianes | covverinnns (165,566)| ........... (264,117)] ..o (198,664) | ...cvovvrvrererinnns [0 PO | I O 297,214
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Annual Statement for the year 2018 of the Separate Accounts ofthe N@tional 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 (unaffiliated)....
1.3 Bonds of affiliates................
2.1 Preferred stocks (unaffiliated).
2.11 Preferred stocks of affiliates....
2.2 Common stocks (unaffiliated)..
2.21  Common stocks of affiliates

3. Mortgage loans................

4, Realestate......

5. Contract l0ans.......cccoevuvvvererierseiiesesssesesssines

6.  Cash, cash equivalents and short-term investments...
7. Derivative instruments.....

8.  Otherinvested assets......

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, INtErest EXPENSE.....c.cvivierrreicisrieieis e

14.  Depreciation on real estate and other invested assets...
15.  Aggregate write-ins for deductions from investment income...
16.  Total deductions (Lines 11 through 15).......
17.  Net investment income (Line 10 minus Line 16)

DETAILS OF WRITE-INS

0998. Summary of remaining write-ins for Line 9 from overflow page
0999. Totals (Lines 0901 through 0903 plus 0998) (Line 9 above)

)
)
)
)
(e) Includes$.......... 0 accrual of discount less §.......... 0 amortization of premium and less §.......... 0 paid for accrued interest on purchases.
(f) Includes§.......... 0 accrual of discount less §......... 0 amortization of premium.
(@) Includes§$.......... 0 investment expenses and §.......... 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. government DONGS.........coeueuiirieiisieeseeiesseseeiesens | creesesessssssesseesssesseseens 0 | corerererernreensinnieenn0 | e L0 T L0 N 0
1.1 Bonds exempt from U.S. taX......ccovvieimrininnesnieesisnienes | ceeveeesssssseseesssessesnnnd 0 | corerererernreensinnieenn0 | e L0 N L0 N 0
1.2 Other bonds (uUnaffiliated).........coccrvvermrirnrinneirirerssscsi | e (351,391) | o0 | s (351,391) | oo (24,029,669) | ....cooverrirrirrirerieiin 0
1.3 Bonds Of affliates........cocuriiniriireisenenens | e 0 [ om0 [ (0 T (0 0
2.1 Preferred stocks (Unaffiliated)..........cocvvereiiniiieiseessieies | e 0 | o0 | e L0 N L0 N 0
2.11 Preferred stocks of affiliates...........covrvinincieinnicnnces | e 0 [ om0 (0 T (0 0
2.2 Common stocks (Unaffiliated)............coovurivriiriinniiniiieieiiieies | v 33,604,145 | ..o | 33,604,145 | .......... (120,210,959) | ...vouvvrneereirrireireineens 0
2.21 Common stocks Of affiliates.........ccrvuerriririinininncienes | e 0 [ v (0 (0 0
3. MOrtGAge I08NS......ou v | e bes 0 | corererereeneensieneenen0 | e, L0 TN L0 TN 0
4, ReAlEStAte......ceeeccce s | seneneeennsseenesnsene0) | 0 | e, (0 (0 0
5. Contract loans veee [ e 0 [ v | (0 (1 0
6. Cash, cash equivalents and short-term investments..........ccccoeee | vevvrereveniieveinieniens 0 | corvererereeneeinsienienn0 | e L0 RN L0 N 0
7. Derivative iNSITUMENTS. ..ot ieessieiessesiseies | rersessessseseessseseseenenaens 0 [ e s (0 T (0 0
8. OtherinVESIEd @SSELS.......ccreurieiiireiereireseseeseieesnineieiens | erebessesissseeeniesese e 0 [ e s (V1 IO 1,189,278 | oo 0
9. Aggregate write-ins for capital gains (I0SSES)........ccceveveerieieies | oo 0 | oieieieeeieieieisniseene0 | e [0 P [0 I 0
10.  Total capital gains (I0SSES).......cvvvveverrrrereireieieieesie e | eeresisssesenns 33,252,755 | oveveeevesreieieneenn0 | s 33,252,755 | .......... (143,051,350 | ..oovvrerreieiereieieinas 0
.................................. 0 [ o0 |0
.................................. 0 [ o0 0
.................................. 0 [ o0 s 0
0998. Summary of remaining write-ins for Line 9 from overflow page... | .....cccovovrvrierenieirennes 0 | corererereienerensienienn0 | e L0 RN L0 N 0
0999. Totals (Lines 0901 through 0903 plus 0998) (Line 9 abOVE)........ | cecoreererrrererreisrieriaians 0 ] o0 | i [0 P [0 I 0
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Annual Statement for the year 2018 of the Separate Accounts of the National Life Insurance Com pany

EXHIBIT 1 - INVESTMENT EXPENSES

Amlunt
T YOO TP OOTPSTT
2. SAIAMES AN WAGZES........vuevecvieeiecieeeite ettt s e es s s s s sttt es s st s s s e b e et ess st e s s et et s s s b e b e s e s s e s s R e st s A s b et s s s st et e st e b st et e s e st es s s et s s saesantnntentess | eseesietstesees et en e s et s et et n ettt en e
3. Contributions for benefit PIaNS fOr BMPIOYEES (B).......ccueiicreiiiieiiieieiecie ettt bbbt s e bbbt s bt b bbb s et s se st ssssebessnsetassnseaes | 4ebsassetessesetssssebessnset et snaebessnset et snsebesans
4. Payments to employees under NON-fUNAEA DENETIL PIANS............cuiuriieirc ettt bbb bbbttt ens | fenbietessesbee st s st st s bbb st ees
5. OhEr BIMPIOYEE WEIATE.......eecve ettt st s s8R s £ st et stens et snssensans | SEesuessessessanssnssessant et e ssensen s s ssnssent st
6. LEGAI fEES ANU BXDENSES.......cvoveiicvieeie ittt sttt ettt s e bt es s et st s ettt s bbb en s b s b s e s s e s s st e s s s b s s b et ee s s bR bbb R e bt s s s bbb s b et s e s e st entes et stenaes | eseesietntes et et en st n st s ettt ettt enee
7. Fees of public accountants and CONSUILING ACHUAIES............ceuiueieiiiriie ettt sttt bbb sttt s e bt s s s s s st st entens | Hessessessstesses s b en s s bt es s s st n st senae
8. TrAVENING EXPEINSES. .. ... eueeeueerrereiueeeeetseeseeeseaseeseesseeseesessesseesseaseesess e e ee e ssee s e e e Es e e R S84 E SR8 eeE 1A 8 e 28428 e SRS 842842 A A8 42842 e e 8428 e £ e R eeEeeE e seesenEeetes e st ens et essnssans | SEeetseesesseesastee e s s st s s s s es s st s ent st
9. Postage, express, telegraph AN tEIEPNONE. .........c.v s es st s et bR s R e s sttt tres | eeEessee et e R et et R ettt
10, PrINENG NG STAHONEIY........cviiitiieiicc ettt b bbb st a s 4 b b st 4 b s e b b st b e s s e s b e s b e b s s A bbbt s s et b e bbb st e bt sesebebsetetes | ebsesesssassebesssses et s aebebse s e e s s et et s s bt s aeee
11. Cost or depreciation Of fUrNITUTE AN EQUIPMENT. ...ttt es st et ee e s s b s ee s £ e b 82 E e R8s E e s s n bbb s b st enbsenne | £Eetsebsesseesaebsesesbeebee bbb st st e st st
L =T 0 T T Y OO ST OTSORPR
13, BOOKS @NA PEIHIOGICAIS..........cviviiiecreieiicieiiic ettt sttt et et s e s b s bbbt s st b s s s s bbb s R e e s e s b b s Rt s e s e b2 s R b e s e et b s s b e st e s bbbt es s sebebntebens | ebsebesssassebessnses et s aebesas s e b s st ebas st et s seee
14. BUrEaU AN @SSOCIATION fEES.........vuuiiuiiiiiiiiii itk bbb bbb b s | bt et
15, INSUTANCE, EXCEPE ON TBAI BSTALE.........c..cvieieiiie ettt bbb s bbb s bbb bbb e bbb s s s s s s bbb s s bbb bt s s bae b s s st sas | Hebissessssstessesesbesses et s bbb s s s sse s st ani
16, MISCEIIANEOUS I0SSES.......vuuveevearesciesesiesi st ittt 8 818181818181 R 818 f R E bR bbbt | Hieeb e b s bbbt
17. COllECtioN aNG DANK SEIVICE ChANGES.........cvevcvereeictiie et ettt sttt bt s s a e s bbb b et e s s b s s s b st st es s bt n s e s bt e s s sae s s s e s s et et estessetans | nebissessssstessesstesses et en s s e sensensesensntante
18, SUNGAIY GENETAl BXPENSES........ouivieirieiieisetsstessessetesse e bss s sse st s s st ss s b s s s b s s s b st a8 8 b a8 s bR d 22 e 28 E 2 a 80 s s e b es s b s s b s A st s s s s b s b s st ssesebns | Hebisbessesstesses et es s e s et e b s s bse s s b nse et st
19. Real estate expenses
20. Investment eXPEnSES NOLINCIUAEA EISEWNETE. .........ccuriueieierieiieciesise ettt s s8R s bR s n bt ests | ee8nssessnss st an s st ssen s b s en s s s st
21. Aggregate Write-inS fOr Other INVESIMENT BXPENSES........c.cviiiiicicicce ettt ettt bbbt s s b b s b s st b b st et et seses e aebebassebes s e bebsaebetasnss | debisastessssesetssstetesseset et snsebensnsetesnsetanans
22, INVESIMENT EXPENSES INCUITEM. ......uvuoceueereesieeeeeeseeseessetseeeesesseessesseesessees e st essees s sesEee b eS8 o284 £ 8 eE R 4L £ 2R £ eS8 e2E £ 84S b LA e e RS b oS seREeE b4 b E e s s enbee s e b sessenbantsnssans | £Eebseesessessaetsesessesbans e bt esben b et ses st st
Reconciliation with Exhibit 5
23. Investment expenses UNPAId DECEMDET 31, PIIOT YBAI..........ccieiriiueriictetei ettt a bbb bbb s s st bbb s s bbbt s s st s st e s s e sebesanteses | 4ebisssbessssesesssseses et et as s st bssses s e st saes
24. Investment expenses UNPAId DECEMDET 31, CUITENE YBAI...........cccvieviieiiieieere ettt sttt ae b es et s st et es s bt b st et es s setesesaebesnsesesssaebessseses | 4ebissstessssesessssstetessetetassnsebensnsetessnnetanans
25. Investment expenses paid during year (Lines 22 + 23 - 24) (EXDIDIE 5, LINE 12).......cvuiiuiuiiieiineieis ettt ettt essenines | ctestssssessessastssess st anssessessasssssssesastasean
DETAILS OF WRITE-INS
200, eS8 R8RSRt ees | HESee R R
202, RS R R R E R R Rt | HEeee bR
2103, R8RSR R R R R R s | HEeee bR
2198. Summary of remaining write-ins for LiNg 21 fromM OVEITIOW PAGE.........cureriuiiriereieeie ettt sttt sttt sse s st st esies | Sheesessnssessastnsessestee s e s sess st e ssessententa
2199. Total (Lines 2101 through 2103 plUS 2198) (LINE 271 BD0VE).......euuueerereseuiarsssssseseesassssssessesssssssssessessssssessassessssssessassassssssessessssssessessessessassssssessassansssssessassanssnsss | ssessossssssassasssnssessassanssssssssasssnsssssassssans
(@) Includes §.......... 0 on account of prior service.
EXHIBIT 2 - INVESTMENT TAXES, LICENSES AND FEES
(EXCLUDING FEDERAL INCOME TAXES) 1
Amount
1. REAIESIALE tAXES.......oeuveeieie et f bR E R E bbbt | Shee bR
2. State INSUFANCE AEPAMMENT FEES. ... vururirrieeiereetie e ee sttt et st e e E s8££ 8 5884288 E bR s st et s es s st e ssnssans | SEessessessessastsnssessant s s e ssessen s e ssessent st
3. Other state taxes, including §$.......... 0 fOr EMPIOYEE DENEFILS........co.eviveciecectese ettt sttt ss st e bbb st s s s s s st es et antens | sbessessssssssssssssssesssss st esses e besaes e bansensns
4. U.S. SOCIAI SECUMLY TAXES.....cucviveveiiecteiiieietse ettt sttt ettt ettt st b s et s s s b s b b e et s s bt st e s b s b et s se s e st e e et b s R et e b s e et b e s e b e b s e bbb sebe s s eaebasasbetessnas | ebsnsetasassetesssseses s s et e b s s e b e s s et et ns et et s aeee
B AT OMNEE TAXES.....eoererie it e oo e bbbt | SEEE LR bbb
6. TaXes, lICENSES ANU FEES INCUITEM..........c.cvivieeiciietei ettt et sttt a s b a s s b st s s b st e st ses bt s s bes s s ss s se s st es e tsstessebans | 2avsessssastessessstasses e san s s s esess st ense s bnaenen
Reconciliation with Exhibit 5
7. Taxes, licenses and fees UNPaid DECEMDET 31, PHOT YEAN........cuvuririerirrirrerieseseeeisesssssss st sssss e sse st s s s sess st s st st s s e sses st st nssessessansnssessassassnssnssns | stessusssessessssssssessassnssnssessassnssessassnsans
8. Taxes, licenses and fees Unpaid DECEMDET 31, CUMEBNE YBAI...........cccceiicriiieeteii ettt b bbbt ae bbbt ae bbbt s s e bbb ae b et s seaebessebebessssebenss | 4etsssstessssesessssnsetessesetasseaebansesetesnnebanans
9. Taxes, licenses and fees paid during year (Lines 6 + 7 - 8) (10 EXNIDIt 5, LINE 13)......oeviiiieieiiciieiecisisiesetsse ettt sttt bs s ssenes | 2essessssssbessesssbesses e ss s s s b st st ensesas
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Annual Statement for the year 2018 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

3 4
Description of Valuation Basis Total Ordinary Group
A. Life insurance:
0100001, Variable NAV MV........cciiiiiieiiieieeieeiseeisseesse et iane | fnbtsstsstneeas 501,708 | .o 501,708
0100002. CRVM 80 CSO 4% cevnnennn 255,366,469 | ...........255,366,469
0100003. California MEHNOM. .......cvuuieriireiiiiiieiieii et snssenes | sbnssnisanes 12,702,505 | ..ocoovrveneee 12,702,505
0100004, CRVM 2001 €SO 3%...euuvvuuevreerseeseeseesseeseeseesseesseeseessessss s s sssesssessssss st
0100005. CRVM 2001 CSO 4%....
0199999, TOAIS. ... evseeseeserssersseesseessees s sees s8R
B. Annuities (excluding supplementary contracts):
0200001. Home Office & Agency Employees' PENSION FUNG...........ccccoiueiriirieinrieie st ssesssssssssessssssesessesssssessessns | sossessenes 346,363,323 | .ooovrerereieieriinn (VI 346,363,323
0200002. Immediate-Progressive Annuity Table SINCE 1971 ...ttt snssns | fenstesstnssneens 192,617 | oo 192,617 | oo 0
0200003. Deferred-Progressive Annuity Table SINCE 1977.......c.iiiiies ettt ssb b ssssentsnts | fentenssssasneas 477,932 | oo 477,932 | oo 0
0200004, CARVM. ..ottt sssesssesseseessme s a8 ses 2888284288484 £8 08428284 E 8428482 E R s8R E 1284t nE ettt en st ent st snens | ensssssnes 149,443,780 | ..ooovvenee 149,443,780 | oovoovviviiriinisniis 0
0299999, TOAIS....vvcseeseessees st sees s sees s sees s sees et 8 888888888 bbbttt | breninnieas 496,477,652 | ............ 150,114,329 | .....cc..oe. 346,363,323
9999999. TOtalS (10 PAGE 3, LINE 1).....vvuieeierieeiiciie ettt ettt ettt ettt enssensnes | nssssssnns 770,182,812 | ............ 423,819,489 | ............ 346,363,323
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

3.1 Is any surrender value promised in excess of the reserve as legally COMPUEA?........c..occuvvereiriirineiee e Yes[ ] No[ ] N/A[X]

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

Yes[ | No[ ] N/A[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
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Annual Statement for the year 2018 of the Separate Accounts of the National 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.............ccccvevevennieeesesesesies
2. Deposits received during the Year............cceueveeinrinieiniesessese e
3. Investment earnings credited to account............cccoeverenrinieieneseneins
4. Other net Change iN TESEIVES........cc.cvuevevvereiieee st
5. Fees and other charges assesSed.........cccouiniininieinineneinseeieininnens
6. SUIENAEN ChAIGES.........cvvvveieeicie et
7. Net surrender or withdrawal payments............cceueeerenenninineeiereeneennns
8.  Other net transfer to or (from) general account..............cccovevvevrereierireinns

9. Balance at the end of the current year (Lines 1+2+3+4-5-6-7-8)




Annual Statement for the year 2018 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...........ccocvcuieieiiiiceiee e | e 17,797,290
1.2 Aggregate write-ins for other transfers to Separate Accounts.
2. Deposits on deposit-type contract funds and other liabilities without life or disability contingencies
3. INVESIMENEINCOME CONBCIEA..........cveieieiiceee ettt bbb st st s bbb bbb sttt b s b s s se s
4. Consideration on disposal of short-term bonds NEt Of PUICKASES...........c.cvueiiuiiiciciise ettt bbb enses
5. Consideration on disposal of investments (excluding short-term bonds).. ..191,851,309
6.  Aggregate write-ins for other increases in funds from operations. .0
7. Total (LINES 110 B)..curvuveerreeirrerreeneeeessseeseeeeseesseesesesssnenenns ..283,574,628
8. Cost of investments acquired (excluding short-term bonds) 254,944,340
9.  Transfers from Separate Accounts on account of contract benefits:
9.1 Death benefits 2,613,852
9.2 Matured endowments. .0
9.3 Annuity benefits.........ccccovereerisieeseeeee 19,394,271
9.4 Supplementary contract benefits with life contingencies
9.5 ACCIAENt AN NEAIN DENEFIES. ........cveueeecieieii bbb bbb
9.6 Surrender benefits and withdrawals for life contracts.
9.7 Policy 10ans (NEL)........vuerrrrrereerririreeereireieeeseereereens
9.8 Transfers of rESEIVES (NEL).......cccuiuivireieeieie et
9.9 Aggregate write-ins for other transfers from Separate Accounts on account of contract benefits
10.  Other transfers from Separate Accounts:
10.1 Federal income taxes
10.2 Aggregate write-ins for other transfers from Separate Accounts
11. Withdrawals on deposit-type contract funds and other liabilities without life or disability contingencies
12, Investment eXpenses (EXNIDIE 1, LINE 25)........cceerriurieisrieieiesessis et stess st s st s st s st s st E et n st en
12.1 Fees associated with investment management, administration and CONtract QUArANTEES............ocurueererernienrireirnieese et
13.  Investment taxes, licenses and fees, excluding federal income taxes (Exhibit 2, Line 9)
T4, TOMAI (LINES 10 13)...uiuiiritiieieiiieie ettt bttt 2 s8R AR s bbb bbb R bbbttt
15, Funds from operations (LINE 7 MINUS LINE 14)........c.eiuiuiiiireiieisiesissie sttt s sttt bbb s s bbbt s s
16.  Surplus contributed or (WIthAraWN) AUING YEAI.........c.ruueiererireireeeseeieieesessese s s s esssseessssssesessessess e ssess s s s s s e ee e en s s s st s
17. Aggregate write-ins for Other ChANGES iN FUNGAS..........ovu ittt s st
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 INVESIMENLS SOI............cceieiiiirieisee s
20.  Decrease in policy loans
21.  Aggregate write-ins for other reconciling items.
22, INCTEase iN CASH (LINE 1810 21)......cuiuiieieiiisieeee ettt s bbb s bbb s bbb s bbb bbb bbb bbbt
RECONCILIATION BETWEEN YEARS
23.  Cash and invested assets, December 31st of prior year.. ...821,752,392
24, Increase in cash (LIN€ 22).......ccccovreveereirersseneniennns
25.  Cost of invested assets acquired
26.  Adjusted cost of assets disposed of.
27.  Increase in policy loans.............cccouvverrvrivennnnn.
28.  Accrual of discount less amortization of premium.
29.  Depreciation on real estate and Other INVESIEA @SSEES..........ccciiiciiciceee ettt bbb s bbb a s s et b st bessnaebesans | ebebessesesssesesesssaes st s sebesns s s s sebanens
30. Increase in net unrealized gains
31.  Aggregate write-ins for other reconciling items
32.  Cash and invested assets, December 31st of current year
01.201
01.202
01.203
01.298 Summary of remaining write-ins for Line 1.2 from overflow page..... 0
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. MISCElIANEOUS..........corivrierririreierieisseiseiseie s
09.902.
09.903.
09.998. Summary of remaining write-ins for Line 9.9 from overflow page..... .0
09.999. Total (Lines 09.901 through 09.903 plus 09.998) (Line 9.9 above).. 14,218
10.201 .0
10.202 .0
10.203 .0
10.298 Summary of remaining write-ins for Line 10.2 from overflow page... 0
10.299 Total (Lines 10.201 through 10.203 plus 10.298) (Line 10.2 above) .0
1701. .0
1702. .0
1703. .0
1798. Summary of remaining write-ins for Line 17 from overflow page.. 0
1799. Total (Lines 1701 through 1703 plus 1798) (Line 17 above) .0
2101. .0
2102. 0
2103, bbb 0
2198.  Summary of remaining write-ins for Line 21 from overflow page.. 0
2199. Total (Lines 2101 through 2103 plus 2198) (Line 21 above) .0
3101. .0
3102. 0
3103, e 0
3198. Summary of remaining write-ins for Line 31 from overflow page.. 0
3199. Total (Lines 3101 through 3103 plus 3198) (Line 31 above) .0
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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):

10 LI INSUTANCE. ... v ettt ettt ettt
1.2 ANNUIBIES ..o bbb
1.3 Supplementary contracts With life CONENGENCIES..........cccrueiiriiiieisree sttt ees
1.4 Accident @nd NEAIN...........cc.ooiii e
1.5 MiISCEIIANBOUS MESEIVES.........cvuiiiiiiiiiiii i
1.8 TOMAL .o

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

2.1 Guaranteed INtErest CONMIACES..........c..ririiiiiiirr s
2.2 ANNUITIES COMAIN. ..ottt
2.3 SUPPIEMENTAI CONMTACES. ......ocvvcviiieisieciiisiie ettt s bbbttt
24 Dividend accumulations OF FEfUNGS...........c..ciiiiiiiiii s
2.5  Premium and Other depOSIt FUNAS............cveiiiiieieicis bbbt
208 TOMAL ..o
3. Other liabilities (included in Page 3, LINES 4, 10, 13 & 14). ..ottt st nans
4. Total liabilities associated with guarantees (LINES 1.6 + 2.6 + 3).......coviiiuiurieicieeceecsie et
5. Total liabilities not associated With QUATANTEES...........c.ccuiiviiiiiecsceie ettt saes
6. Total Separate Accounts liabilities (LINeS 4 + 5= Page 3, LINE 17)......ccceuiuireieiieiceiecteese st

Amount Percent2 of Total
.............................................. 0 | coerrrerereneneenenenenen.0.00
.............................................. 0 | coovrermerrrinnereennnrrinnenenennnr0.00
.............................................. 0 | voorrerneerrnerernnnnrisneeenennnr0.00
.............................................. 0 | voovrerneerrrerernenerisneeenennnr0.00
.............................................. 0 | coovrrnnrnsssrinsssrisseenennr0.00
.............................................. 0 | coovrerneerrrereennnerisneeenennnr0.00
.............................................. 0 | coovrerrrerrnereinnnsrisnseenennnn0.00
.............................................. 0 | coovrerrrerrnereennnerisnneenennnn0.00
.............................................. 0 | coovrerrnerrrnereensnsrisnseenennr0.00
.............................................. 0 | coovrerrnerrrereensnnrisnseenennnr0.00
.............................................. 0 | coovrermrerrnnereennnerisnseeeennnn0.00
.............................................. 0 | coorrermrerrnnereennnerisnneeeennnn0.00
.............................................. 0 | crnnrrinnernsnsrssenennnnn:0.00
.............................................. 0 | cooreerrmerrrsreeeensneeissneeeennnn0.00
............................ 769,762,799 | ..ocovoovseriinseneisseriennnee. 100.00
............................ 769,762,799 | ...oovvvrerrverrerrerrirnreennnn100.00
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GENERAL INTERROGATORIES

Product Mix

1.01

1.01A

1.02

1.03

1.04
1.06

1.06
1.07

1.08

1.09

1.10

1.1

2.1

Identify the product types in the separate account, quantify the assets associated with those products, indicate if there are any 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 consistency through the interrogatory.

1 Separate Account Assets 4 5 6 7
2 3
Guarantees
Associated with Fees and Expenses
Not Registered with the Product Due to the General | Additional Required
Product Identifier Registered with SEC SEC Yes/NO Seed Money Account Surplus Amounts
National Variable Annuity Account I| $ 150,706,719 |$ 0 Yes $ 0 |$ 0 [$ 0
National Variable Life Insurance Account $ 271,495,481 |$ 0 No $ 0 [$ 0 |$ 0
Vermont Variable Life Insurance Account $ 501,708 |$ 0 No $ 0 [$ 0 |$ 0
National Variable Annuity Account | $ 8,899,814 |$ 0 No $ 8,229,265 |$ 0|$ 0
Benefit Plans $ 308,152,829 |$ 38,235,513 No $ 0 |$ 0 [$ 0
Total $ 739,756,551 |$ 38,235,513 XXX $ 8,229,265 |$ 0% 0
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.
For the products (and related assets) that are not registered with the SEC, identify whether the products are considered private placement
variable annuity products or private placement life insurance:
Not Registered With the SEC
1 2 3 4
Product Identifier Private Placement Variable Annuity Private Placement Life Insurance Other (Not PPVA or PPLI)

Benefit Plans $ 0 $ 0 $ 38,235,513
Total $ 0 $ 0 $ 38,235,513
Did the reporting entity remit seed money, other fees and expenses or additional required surplus amounts to the general account during the
current year? Yes[ ] No[X]
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 0
1.032 Other Fees and Expenses 0
1.033 Additional Required Surplus Amounts 0
Did the reporting entity receive seed money from the general account in the current year? Yes[ ] No[X]

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 1.031 and 1.051.)
1.051

Seed Money Received $ 0
Does the reporting entity consider any of the seed money reflected in the separate accounts to be insulated from the general account? Yes[ ] No[X] NAJ[]
If yes, provide information on the amount of seed money the reporting entity considers insulated from the general account:
1.071  Insulated Seed Money $ 0
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 Yes[ ] No[X]
1.082  Other Fees and Expenses Yes[ ] No[X]
1.083  Additional Required Surplus Amounts Yes[ ] No[X]
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 Additional Required Surplus
Seed Money General Account Amounts

1.091 Under 1 Year $ 0 $ 0 |$ 0

1.092  1Year-3Years $ 0 $ 0 |$ 0

1.093  Over 3 Years -5 Years $ 0 $ 0 |$ 0

1.094  Over5 Years $ 8,229,265 $ 0 |$ 0

1.094 Total $ 8,229,265 $ 0 |[$ 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?
1101  Seed Money Yes[X] No[ ] NAJ[ ]
1.102  Other Fees and Expenses Yes[ ] No[ ] NA[X]
1.103  Additional Required Surplus Amounts Yes[ ] No[ ] NA[X]
If no, does the reporting entity have stated policy and procedure for the investment of seed money, other fees and expenses, and additional
required surplus amounts that are retained with the separate account?
1111 Seed Money Yes[ ] No[ ] NA[X]
1.112  Other Fees and Expenses Yes[ ] No[ ] NA[X]
1.113  Additional Required Surplus Amounts Yes[ ] No[ ] NA[X]

Separate Account Products with General Account Guarantees

Does the reporting entity have products with guarantees provided by the general account? Yes[X] No[ ]
Has the separate account collected amounts from the general account within the past five years related to separate account guarantees? Yes[X] No[ ]

22
23

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

1
Year

2
Amount

2.301

As of December 31, 2018

43,154

SA13




Annual Statement for the year 2018 of the Separate Accounts of the National Life Insurance Com pany

24

25

26

GENERAL INTERROGATORIES

2302 Asof December 31, 2017 $ 239
2.303 As of December 31, 2016 $ 3,725
2.304 As of December 31, 2015 $ 72,356
2.305 As of December 31, 2014 $ 89

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?

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:

Yes[X] Nol ]

1

Product Identifier with Risk Charges

2

Risk Charge Reviewed
and Opined Upon

Name and Title of Individual Who Provided Opinion on Risk Charges

National Variable Annuity Account Il

No

Provide detail on the risk charges paid to the general account related to separate account guarantees for the past five years:

1 2
Year Amount
2.601 As of December 31, 2018 $ 82,501
2.602 As of December 31, 2017 $ 89,072
2.603 As of December 31, 2016 $ 48,001
2.604 As of December 31, 2015 $ 57,215
2.605 As of December 31, 2014 $ 59,021

Investment Directive of Separate Account Activity

3.1

32

33

41

42

43

44
4.5

5.1
5.2

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 investment 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.) Yes[ ] No[X]
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? Yes[ ] No[ ] NA[X]
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 Invested (Separate and

Investment Type State Investment Limitations General Account)
$ 0 |8 0
Allocation of Investment Proceeds of Separate Account Activity
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.) Yes[ ] No[X]
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
Transferred to General Reinvested Within the
Product Identifier Net Investment Proceeds Attributed to Contract Holder Account Separate Account
$ 0o I8 0 13 0 1§ 0
For items reinvested within the separate account, does the reporting entity invest these assets in accordance with investment directives of
the general account? Yes[ ] No[ ] NA[X]
If no, does the reporting entity have a stated policy and procedures for the reinvestment of investment proceeds within the separate account? Yes[ ] No[ ] NA[X]
Did the reinvestment of investment proceeds within the separate account result with the reporting entity having a combined investment portfolio
that exceeded the stated investment limitations imposed on the general account? Yes[ ] No[X] NAT]
Measure of Separate Account Assets
Does the reporting entity report all separate account assets at fair value? Yes[X] No[ ]
For items not reported at fair value, does the reporting entity report separate account assets at amortized cost, and/or under different
measurement methods?
5.21 Amortized Cost Yes[ ] No[ ]
522 Other Measurement Methods Yes[ ] No[ ]

5.3

54

5.5

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

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:

Amount Percentage
541  Fair Value $ 777,992,064 100.0%
5.42  Amortized Cost $ 0 0.0%
543  Other Measurement Methods $ 0 0.0%

1 2 3
Assets Held at Unrecorded Unrealized
Amortized Cost Fair Value Gain/Loss
$ 0 0 |$ 0
1 2 3
Assets Held at Other Unrecorded Unrealized
Measurement Method Fair Value Gain/Loss
$ 0 0 |$ 0

SA13.1

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:
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Securities Lending Transactions Within Separate Accounts

6.1
6.2
6.3

6.4
6.5

6.6

6.7

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

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 $ 0
6.612  Percentage 0.0%
6.62  Identify whether securities lent are reported at book value or market value:
6.621  Book Value $
6.622  Market Value $ 0
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 $

&P | |n &P (e
o |0 O |o |o (o

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
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

7.3

74

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:

Provide detail regarding the FHLB funding agreements classified within the separate account:

1 2 3 4

Amount of FHLB Stock Purchased | Amount of Collateral Pledged to the Total Borrowing or Funding Total Reserves Related to FHLB
or Owned FHLB Capacity Currently Available Agreements

$ 0 [$ 0 I8 0 _|$ 0

For funding 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

8.3

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 accounting 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 reporting entity 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.

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 SOL 03-1 condition prevented separate account
GAAP classification for that particular product.

Yes|[ ]

Yes|[ ]
Yes|[ ]

Yes[ ]
No[ ]

No[ ]
No[ ]

No[X]

NA[X]

NA[X]
NA[X]

Yes[ ]

Yes|[ ]

Yes|[ ]

No[X]

No[X]

No[X]

NAT |

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
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National Variable Annuity Account | Same as GAAP

Benefit Plans Same as GAAP
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Form for Calculating IMR
NONE

Amortization
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, SI01, SI02
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1.
12.
13.
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10.
1.
12.
13.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying valug, DECEMDET 31 Of PHIOT YBAN..........civiieicieieieieeeee ettt bbbt s et s e bbb st s et s et en s sees 17,226,750
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........cvvereiireieeeieee ettt naen 136,427

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........ccvvereviiviieieiese et sae e 3,636,189 3,772,616
Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 16........c..iuiririririieeri ittt 0

3.2 Totals, Part 3, COIUMN 12........c.oiiiiiririiee ittt 0 0
AACCTUAN OF GISCOUNL. ...t ese st e8RS 8RR 0

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 13........ooiiiriiirieiiee itttk 1,189,279

5.2 Totals, Part 3, COIUMN O.....c.ouiumiurririisieeiseesieseisee s st 0 1,189,279
Total gain (10ss) 0n diSPOSAlS, Part 3, COIUMN 19.......c.oiiiiiiiieiiicie ettt b bbbttt bbb bbb b s bt bbb b et et es st bbb es s ae s b snnebenas 0
Deduct amounts received on diSposals, Part 3, COIUMN 16...........ccviiueiiieiiiieieieeee ettt bbbttt s et bt et b bbb s st b et b st s st tans 1,467,664
Deduct amortization of premium AN ABPIECIALION. ..........ccvcueviiireeiiee ettt ettt bbb b b s bbb bbb ae bbb s st bbb es s e b bennebesn e 0

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ... 0

9.2 Totals, Part 3, COIUMN T4..........iiiiriiriii bbb 0 0
Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15, ...t 0

10.2 Totals, Part 3, COIUMN T1.......ii bbb 0 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-819-10).........ccoueriiririiieiiiiieiesseie st 20,720,981
Deduct total NONAAMILEA BMOUNLS..........c..ciiiiiiiiiieieie ittt bbb bbbttt 0
Statement value at end of current period (LiNe 11 MINUS LINE 12).......c.ciiuiieiciiieie ettt st s b s bbb bbb bbbt ans 20,720,981

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying valug, DECEMDET 31 OF PHIOT YEAT........cvuiuiviiiicisieict ettt st bbbttt bbb ees 803,566,385
Cost of bonds and stocks acquIred, Part 3, COIUMN 7..........cuueiiueieieiieie ettt bbb bbb s b s bbb 251,171,447
ACCIUAD OF GISCOUNL........cooveieiiiiie bbb 73,345
Unrealized valuation increase (decrease):

A Pt T, COIUMN 121 ceetiiieteeeeseeeesseeess st ss st s s8££ 888 E R8s (22,548,505)

4.2 Part 2, Section 1, COIUMN 15 ... 0

4.3 Part 2, SECHON 2, COIUMN 13.......cuuiieererresureeesseeeessseessseesess s eesss s s eees st (88,964,163)

A4 Pt 4, COIUMN T oot eeeeseeeees et eessseeees st s s8££ 88888 R 8 (32,727,957) (144,240,625)
Total gain (10ss) 0N diSPOSAIS, Part 4, COIUMN 19.......... ettt et s st s s R8st es st 33,252,678
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.cucueiiiiueicicisese ettt ettt 190,383,645
Deduct @MOrtiZAtION OF PIEMIUM.......... ittt stttk s bbb s E bR E £ 282 E eS8 f £ E RS E e s R bbbttt 309,156

Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COlUMN 15, ..ottt bbbt bbbttt 0

8.2 Part 2, SECHON 1, COIUMN 19 ...ttt bbb bbb aenae st 0

8.3 Part 2, SECHON 2, COIUMN 1B......ouoveieieiecieeececie ettt ettt a st a s ae s s saes et 0

8.4 Partd, COIUMN 15........ouiiiieieetee ettt bbb bbbt b bbb e ettt 0 0
Deduct current year's other-than-temporary impairment recognized:
9.1 P, COMUMN T4 oottt st a et s bbb b ss et s ettt s bt e e see st 0
9.2 Part 2, SECHON 1, COIUMN 7.ttt sttt a et s et b s s e s s s sannas 0
9.3 Part 2, SECtoN 2, COIUMN T4........cooeieiieeceie ettt ettt se et b s s et sensaen 0
9.4 Part 4, COMUMN 13 ettt ettt s et s bbb bt s st a ettt bt ae st 0 0
Total investment income recognized as a result of prepayment and/or acceleration fees, Notes 5R, Line 5R(2). 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9-10).. 753,130,429
Deduct total nonadmitted amounts....... 0
Statement value at end of current period (LINE 11 MINUS LINE 12).......c.eicviieeierciiie ettt ettt s sttt s ass s ss ettt s et b s bt nenn 753,130,429
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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... .0 .0 .0 .0
Governments (Including all obligations 2. Canada........ (] .0 ...0 ...0
guaranteed by governments) 3. Other Countries... .0 .0 .0 .0
4. Totals.............. .0 .0 .0 .0
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtalS...oviieerersrissiisiernniines | onereissesissesss s snesseennes [0 [0 (O 0
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oeieireieiseieieins | s 5,016,477 | oo 5,016,477 | oo 4,993,205 | ..o 3,985,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TOtalS..coooreveeressresciessnrnenee | cvevesenissneniens 49,009,572 | ..vvenvvrnnries 49,009,572 | ...ovvrrrrniriinn 48,467,890
Industrial and Miscellaneous, 8. United States..........ccveuvieiee | covvrverrireiennns 201,412,727 | oo 201,700,508 | ....ccovvere. 214,513,631
SVO Identified Funds, Bank Loans 9. Canada. ..o | e 4,729,230 | oo 4,736,490 | ..oocverrririinne 4,903,495
and Hybrid Securities (Unaffiliated) 10. Other Countries.........ccoereeen | covereiiiisiiennnn. 38,457,981 | oo 38,555,539 | oo 41,558,817
11, TotalS....cverrrcncriscieseninee | s 244,599,938 | ......coccrrerennns 244,992,537 | .oocovvriniiinns 260,975,943
Parent, Subsidiaries and Affiliates 12, TOtAlS.....cvieiviisieieciseiieiees | e [0 P [0 0
13. Total Bonds.... ..298,625,987 ..299,018,586 ..314,437,038
PREFERRED STOCKS 14. United States... .0 .0 .0
Industrial and Miscellaneous (Unaffiliated) 15. Canada............ .0 .0 .0
16. Other Countries... .0 .0 .0
17. Totals.......c....... .0 .0 .0
Parent, Subsidiaries and Affiliates 18. Totals... .0 .0 .0
19. Total Preferred Stocks.. .0 .0 .0
COMMON STOCKS 20. United States........cocvverecreces | crvverevieriinnnne 454,504,452 | ..o 454,504,452 | ..o 473,127,580
Industrial and Miscellaneous (Unaffiliated) 21, €aNada......covvereeerrrieieieienns | s 0 | oo 0 | oo 0
22. Other COUNMMES.......ccereererrenns | cornreresresnsressesssressienand (O PR (O PR 0
23, TOtalS.....coveceeereseiesenineiies | e 454,504,452 | ....oooovriiis 454,504,452 | ....oooooviiiins 473,127,580
Parent, Subsidiaries and Affiliates 24, TOtAlS....corverresrcsenissriieni | o (O PR (O PR 0
25. Total Common Stocks......... | .cccccevveane.. 454,504,452 | ................... 454,504,452 | .....cccuun.. 473,127,580
26. Total StockS....cmermmrssssssssns | coverenirienniens 454,504,452 | ..oovvinerins 454,504,452 | ..oovvireris 473,127,580
27. Total Bonds and Stocks...... | .....cccccoeuune. 753,130,439 | .coovoverene 753,523,038 | ..coovevrcine 787,564,618
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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, SI14



Annual Statement for the year 2018 of the Separate Accounts of the National Life Insurance Com pany

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

SLIS

. Book/adjusted carrying value, DECEMDEr 31 Of PHOK YEAI..........c.cceeveveereiieeieietese ettt be s s b snaes

. Cost of cash €QUIVAIENES ACAUINEM.............ceviiiueieiiete ettt bbb bbbt bbb s et b aebenes

o ACCIUAI OF QISCOUNL.......ovticictet bbb bbb s bbb bbbttt

. Unrealized valuation increase (decrease)

. Total Gain (I0SS) ON GISPOSAIS.......cvurerirrererriseiieissrieesseestessss e esssss sttt s e st st st ssessen st ss st s ssssessensanssnssnns | sssesssssessssssnssessassnssnssessesssnsnssessesssnsnssessessenssnssnsd | srssssessessessssssnssessesssnsnssessasssnssessessosssnsessessessanssnsl | seesssmssessossosssnssnssessasssnssessassansnssessessansnssessessssans 0 | et

. Deduct consideration reCeIVEd 0N QISPOSAIS...........cccvuiviveiireiriicre ettt s st ssssesessnses | sessssssesssssesessssesessssesesssssessssssessssssesessssesessssnseresd | eressesessssesesesssesessssesessssesesssesessssssesesseesesssseseresld | tesisreresisesesisseetss et et sttt e s s et b s et s s e s b naes 0 | oo e

. Deduct amortization Of PrEMIUM............ccceiieiicc ettt ettt ae bt ae b st et s st bssebessssnaess | bevessssessssssesessssesessssesessssnsesessesesssssesessssesessssneresld | tevessesessssssesesssesessssesessssssesssesessssssesessssesessssesesessld | tevessesessssesessssssessssssesessssetesessesessssssesassetesessnsesasans 0 | oo

. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............c..c.cuiviieeiiiriieieieeeese ettt sssssesens | sessessessssessesssssssessssssessssssssssesssssssessesssssssesssssssessald | soevessesiesssssssessessssessesssssssessssessessesssssssessessssessessessQ | sressesisssssesisssssessesssssssessessssessesssssssesesssessessssenaans 0 | o

. Deduct current year's other-than-temporary impairment FTECOGNIZEM............vuruurreererrurireiineenressieeseseseeseesesessssssssssssessssssssesss | ssssesssesssssssssssssssssssssssssessssssssessesssssssssessessanssessnsd | sessessssessassssssesssssanssnssssessesssnssessessensensssssessenssnssesl | eosssssssessossonssessessossssssnssessassanssnssessessanssnsssssssssans 0 | ettt
10. Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T48-9)........ccuriirininrirrininiessisrisiesisssssisesssssens | sresssssssssesssssssssessessesssssssssessesssssssssssessesssssnssns 27T | ot 0 | ettt s 27T | oo 0
11. Deduct total NONAAMItEEA BMOUNLS............ciuiiii bbb bbbt |00 0 [ e 0 ]t 0 [ 0
12. Statement value at end of current period (LiNe 10 MINUS LINE T1).....viiiiiiiiiiieiiiecieetieeisiecetesesetessssseessaesesessssessssssesessnns | sresssssessssesesessssessssssesessssesesssssessssssesassssesessnnnn 27T | ettt 0 | et 27T | ettt 0

QO

) Indicate the category of such investments, for example, joint ventures, transportation equipment............ccccovvevvevereeiverenenne
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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, E03, E04, E05, E06
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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

03

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC
Desig-
nation
and Current
Admini- Current Year's| Year's Other-
strative Book/Adjusted Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Symbol /| Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
Market | Originally | and Less Increase (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Indicator| 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 V.........ccccoovverveiinevnennes | orieens Wilminton.........ccc.co.... DE...... ArcLight Energy Partners Fd VI 08/14/2015] ......... 0 680,094 902,338 | ..ccoenene 902,338 | ......... 179,512 0 0 0 0 0 258,420 | ........ 0.020
725810 00 0 [Banc FUNd X LP.....ccccovivveriieirneierinesisesissessessesenns | covveenns Chigago. Banc Fund X LP. 05/16/2018| .. 140,000 (1,991) 0 0 0 0 0 860,000
722810 00 9 |Bluescape Energy RECap........cccocoviveveverereeerieseiinins | evireens Wilmington.. Bluescape Energy Recap 09/20/2016] .........0 |.. . . v 1,070,367 | .. 151,291 0 0 0 0 0 60,034
726010 00 0 |Capital Partners lll...........c...ereeuereermereemeeriseseinseees | onveeens Wilmington Capital Partners Il 05/30/2018| .......... 3 227,995 212,367 | oo 212,367 | ..o (15,628) 0 0 0 0 0 772,005
720510 00 7 |Centerbridge Capital Ptner lll..........ccccoovnrrnrverrerinrrnns | oris Wilmington.. Centerbridge Capital Ptner Il 05/21/2015| .00 | v 426,253 | ..coocerrnnn 525,501 24,132 0 0 0 0 0 537,084
723010 00 5 | Crescent Mezzanine Partner Vl...........cccoveeenrenvicnninns | ovieens Wilmington.. Crescent Mezzanine Partner VII 12/08/2016 ......... 263,867 265,583 | .. (6,764) 0 0 0 0 0 755,983
725310 00 7 | CrossHarbor Inst Partn 2018..........cc.coooovvvvervevnerrerren | ervis Wilmington CrossHarbor Inst Partn 2018 10/18/2018] ......... 0 22,753 21,310 21,310 (1,443) 0 0 0 0 0 977,247
724610 00 1 |EnCap Energy Capital Fund Xl........cccceovvververreurcrereeens | erirenae Wilmington.. EnCap Energy Capital Fund XI 12/18/2017| ...c0..0 | oo 107,213 86,966 86,966 | .......... (20,247) 0 0 0 0 0 881,567
718110 00 0 [ENErgy XVILP.....cooooeevererieereseesrinsessissesessssssss | osseeens Wilmington.. Energy XVI LP 12/13/2013 .. 618,765 699,842 | ............. 699,842 35,246 0 0 0 0 0 157,870
718300 00 7 | Grosvenor INStUtIONal............oeveveverevenirinseererenerinens [ eoreeene Wilmington.. Grosvenor Institutional 10/31/2013] ....cc..0 | o 7,000,000 | ............ 8,650,277 8,650,277 395,511 0 0 0 0 0 0
725910 00 O |LS Power Fund IV Feeder 1 LP. .| Wilmington.. LS Power Fund IV Feeder 1 LP 11/27/2018 .. 3,578 3,578 3,578 0 0 0 0 0 0 996,422
721110 00 5 | MSouth Equity Partners Il LP. Wilmington.. MSouth Equity Partners Il LP 11/09/2015| ........3 | v 695,594 | .....ccooeveenn 763,852 | ..o 763,852 68,258 0 0 0 0 0 304,406
724110 00 2 [ MItILITLP.cooveeeeeeeieeeeeeisseeeesseeessseesssesssnns | sveeens Mithril 11 LP. 09/08/2017| ...oe00.0 | covereerirrnne 125,986 91,481 91,481 | ..o (18,242) 0 0 0 0 0 874,014
725610 01 8 [NCP Fund | LP . |NCP Fund | LP 11/13/2018 .. 4,505 4,505 4,505 0 0 0 0 0 0 995,495
724510 00 3 | New Mountain Investments V LP..........cccooeveervieveees | covirinae Wilmington New Mountain Investments V LP 11/29/2017] .. 279,829 2714173 | e 274173 (5,656) 0 0 0 0 0 713,563
719810 00 4 | New Mountain Partners IV LP... Wilmington.. New Mountain Partners IV LP 12/10/2014] .. 674,759 973,964 ...973,964 38,491 0 0 0 0 0 102,961
723210 00 1 |Newstone Capital Partners Ill... I Wilmington.. Newstone Capital Partners Il 1212712016 ........2 | oo 718,261 | oo 715,574 | .. 715574 | .......... (19,596) 0 0 0 0 0 158,988
719710 00 6 | North Haven Credit PIrs Il.........coccceeeevevneeeennseeeeeens | s Wilmington North Haven Credit Ptners |1 12/01/2014 554,316 536,854 | ...coovreenns 536,854 |.......... (27,520) 0 0 0 0 0 487,976
725410 00 5 |Public Pension Capital LLC. B IS Wilmington.. Public Pension Capital LLC. 05/01/2018] .. 8,711 4,036 4,036 (4,675) 0 0 0 0 0 991,289
723310 00 9 | Summit Partners Growth EQ IX-A........ccccormervvvmeriionnenes | ovvenens Wilmington.. Summit Partners Growth Eq IX-A 04/14/2017| .. 602,076 627,428 | ............. 627,428 39,830 0 0 0 0 0 249,500
721510 00 6 [ TAXIFALP...iioiieiseeeeessissesesssesesssenssssesninns | nveeens Wilmington TAXI-ALP 02/22/2016 664,138 827,187 | oo 827,187 | ......... 138,410 0 0 0 0 0 265,000
722310 00 O |Thoma Bravo Fund XII LP.... I I Wilmington.. Thoma Bravo Fund XII LP 05/31/2016| .. 885,424 971,433 ...971,433 85,422 0 0 0 0 0 114,637
722510 00 5 |Vista Equity Partners Fund V/ Wilmington.. Vista Equity Partners Fund VI 06/28/2016 ......... 832,133 906,534 | .. ..906,534 | ........... 77,380 0 0 0 0 0 314,280
720300 00 3 | Welsh Carson Anderson & Stowe XIILP........c.cccoccrnniees | vneeree Wilmington Welsh Carson Anderson & Stowe XIILP.......cccocveinns | corinnnins 04/20/2015] ......... 0 [ 599,860 | ...coceovrence 793,693 | ...ovveeeee. 793,693 83,511 0 0 0 0 0 321,154
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffili@ted...........c.cieiiieieiiiisiici st eseseissieiens seessesssssessesssssssssssessessessenssssessens | sesessaees 16,872,752 | .......... 20,066,852 | ........ 20,066,852 | ...... 1,195,232 0 0 0 0 0 . 12,149,894
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
721310 00 1 | Crow Holdings Realty PVl [ | Wilmington. ..o [ E..... | Crow Holdings Realty Pir Vil | [01114/2016] .......0 640,576 654,128 | ... 654,128 (5,953) 0 0 0 0 0 81,890 | ......0.050
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 640,576 654,128 | ............ 654,128 (5,953) 0 0 0 0 0 81,890 XXX
4499999, SUDOLAL = UNGALEA. ........erveeoerveeoesssiessieessssssessessssssesssssssesssssesssesesssosssssseesssssseessaseessenessssasessssaseessseeessss  tesseesssssieesssoeeesssseesssseee s eess e ees s s eee s ee et eee st eessssssesssassnesssssnsssnnssssansssasnesssnnssssans | sessneees 17,513,328 | .......... 20,720,980 | ........ 20,720,980 | ...... 1,189,279 0 0 0 0 0 e 12,231,784 XXX
4899999, TOMAIS........vvoovveeeeeereeeeesiesseeesses s ssessseesssssssessessssessesssesssesss st eeeseessses s s s e et see s ssee s s s ee s s essses s e s seeers | Heessiestaeseeeee s eee s AR AR R et e et s et ee et snn s nesnnatns | eererienes 17,513,328 | .......... 20,720,980 | ........ 20,720,980 | ...... 1,189,279 0 0 0 0 (U 12,231,784 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 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 |Amount 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 DE ArcLight Energy Partners Fd VI 08/14/2015. 0 0 69,565 0 0.020
725810 00 0 |BancFund X LP. Chigago. IL Banc Fund X LP. 05/16/2018. 3 10,000 130,000 0 0.300
722810 00 9 |Bluescape Energy Recap Wilmington DE Bluescape Energy Recap 09/20/2016. 0 0 154,565 0 0.150
726010 00 0 |Capital Partners IIl Wilmington DE Capital Partners IIl 05/30/2018. 3 92,687 135,308 0 0.170
720510 00 7 |Centerbridge Capital Ptner Ill Wilmington DE Centerbridge Capital Ptner Il 05/21/2015. 3 0 77,853 0 0.020
723010 00 5 | Crescent Mezzanine Partner VII Wilmington DE Crescent Mezzanine Partner VI 12/08/2016. 2 0 48,308 0 0.020
725310 00 7 | CrossHarbor Inst Partn 2018 Wilmington DE CrossHarbor Inst Partn 2018 10/18/2018. 0 22,753 0 0 0.260
724610 00 1 |EnCap Energy Capital Fund XI Wilmington DE EnCap Energy Capital Fund XI 12/18/2017. 0 0 71,640 0 0.010
718110 00 0 |Energy XVILP Wilmington DE Energy XVILP 12/13/2013. 0 0 193,810 0 0.020
725910 00 0 |LS Power Fund IV Feeder 1 LP Wilmington DE LS Power Fund IV Feeder 1 LP 11/27/2018. 0 3,578 0 0 0.040
721110 00 5 |MSouth Equity Partners IIl LP Wilmington DE MSouth Equity Partners |1l LP. 11/09/2015. 3 0 115,041 0 0.110
724110 00 2 | Mithril Il LP Dover. DE Mithril 11 LP 09/08/2017. 0 0 99,265 0 0.120
725610 01 8 |NCPFundILP Grand Cayman [ P NCP Fund | LP 11/13/2018. 3 4,505 0 0 0.260
724510 00 3 | New Mountain Investments V LP Wilmington DE New Mountain Investments VV LP 11/29/2017. 0 0 222,307 0 0.020
719810 00 4 |New Mountain Partners IV LP Wilmington DE New Mountain Partners IV LP 12/10/2014. 0 0 9,181 0 0.020
723210 00 1 |Newstone Capital Partners Il Wilmington DE Newstone Capital Partners IlI 12/27/2016. 2 0 213,588 0 0.120
719710 00 6 |North Haven Credit Ptners |l Wilmington DE North Haven Credit Ptners || 12/01/2014. 0 0 309,031 0 0.100
725410 00 5 |Public Pension Capital LLC Wilmington DE Public Pension Capital LLC. 05/01/2018. 3 2,904 5,807 0 0.130
723310 00 9 | Summit Partners Growth Eq IX-A Wilmington DE Summit Partners Growth Eq IX-A 04/14/2017. 0 0 502,500 0 0.030
721510 00 6 |TAXI-ALP Wilmington DE TAXI-ALP. 02/22/2016. 3 0 375,000 0 0.020
722310 00 0 | Thoma Bravo Fund XII LP, Wilmington DE Thoma Bravo Fund XII LP 05/31/2016. 0 0 412,674 0 0.010
722510 00 5 |Vista Equity Partners Fund VI Wilmington DE Vista Equity Partners Fund VI 06/28/2016. 0 0 200,494 0 0.010
720300 00 3 | Welsh Carson Anderson & Stowe XII LP Wilmington DE Welsh Carson Anderson & Stowe XII LP 04/20/2015. 0 0 266,130 0 0.030
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated...... 136,427 3,612,067 0 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
721310 00 1 | Crow Holdings Realty Ptr VII Wilmington DE Crow Holdings Realty Ptr VII 01/14/2016. 0 0 24,122 0 0.050
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 0 24,122 0 XXX
4499999. Subtotal - Unaffiliated 136,427 3,636,189 0 XXX
4699999. Totals 136,427 3,636,189 0 XXX
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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

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/AC.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/ACYV 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. | 09/13/2018. 134,349 0 0 0 0 0 0 134,349 97,660 0 0 0 36,689

722810 00 9 |Bluescape Energy Recap Wilmington DE.. | Capital Distribution.. ... | 09/20/2016. | 11/28/2018. 315,440 0 0 0 0 0 0 315,440 265,686 0 0 0 49,754

726010 00 O |Capital Partners Il Wilmington DE.. | Capital Distribution.. ... | 05/30/2018. | 11/02/2018. 6,656 0 0 0 0 0 0 6,656 0 0 0 0 6,656

720510 00 7 |Centerbridge Capital Ptner Il Wilmington DE.. | Capital Distribution.. ...| 05/21/2015. | 12/21/2018. 123,268 0 0 0 0 0 0 123,268 | ........... 75,814 0 0 0 47,454

723010 00 5 | Crescent Mezzanine Partner VII Wilmington DE.. | Capital Distribution................. 12/08/2016. | 11/30/2018. 56,947 0 0 0 0 0 0 56,947 35,691 0 0 0 21,256

718110 00 O |Energy XVILP, Wilmington DE.. | Capital Distribution.. ... [ 12/13/2013. | 12/05/2018. 111,090 0 0 0 0 0 0 111,090 | oo 78,200 0 0 0 32,890

724510 00 3 | New Mountain Investments V LP. Wilmington DE.. | Capital Distribution.. ... [ 11/29/2017. | 11/16/2018. 6,608 0 0 0 0 0 0 6,608 6,608 0 0 0 0

719810 00 4 | New Mountain Partners IV LP Wilmington DE.. | Capital Distribution................. 12/10/2014. | 11/14/2018. 266,727 0 0 0 0 0 0 266,727 89,545 0 0 (0] I 177,182

723210 00 1 |Newstone Capital Partners IIl Wilmington DE.. | Capital Distribution.. ... | 12/2712016. | 10/09/2018. 214,695 0 0 0 0 0 0 214,695 | ... 133,107 0 0 0 81,588

719710 00 6 |North Haven Credit Ptners Il Wilmington DE.. | Capital Distribution.. .1 12/01/2014. | 12/20/2018. 341,392 0 0 0 0 0 0 341,392 253,837 0 0 0 87,555

723310 00 9 |Summit Partners Growth Eq IX-A Wilmington DE.. | Capital Distribution 04/14/2017. | 09/21/2018. 45,500 0 0 0 0 0 0 45,500 | ........... 45,500 0 0 0 0

721510 00 6 |TAXI-ALP. Wilmington DE.. | Capital Distribution.. ... | 02/22/2016. | 09/21/2018. 40,000 0 0 0 0 0 0 40,000 | ........... 10,680 0 0 0 29,320

722310 00 O |Thoma Bravo Fund XII LP Wilmington DE.. | Capital Distribution.. ... | 05/31/2016. | 09/28/2018. 6,286 0 0 0 0 0 0 6,286 6,286 0 0 0 0

722510 00 5 |Vista Equity Partners Fund VI Wilmington DE.. | Capital Distribution................. 06/28/2016. | 11/02/2018. 244,542 0 0 0 0 0 0 244,542 96,794 0 0 (V18 IO 147,748

720300 00 3 | Welsh Carson Anderson & Stowe XII LP. Wilmington DE.. | Capital Distribution................. 04/20/2015. | 12/14/2018. 115,620 0 0 0 0 0 0 115,620 55,376 0 0 0 60,244
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 2,029,120 0 0 0 0 0 (V) 2,029,120 | ...... 1,250,784 0 0 0 ] s 778,336
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

721310 00 1 [Crow Holdings Realty Ptr VII |Wi|mington |DE.. ‘Capital Distribution.. ... | 01/14/2016. | 12/27/2018. 377,740 0 0 0 0 0 0 377,740 ..216,880 0 0 0 ..160,860
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 377,740 0 0 0 0 0 0 377,740 216,880 0 0 0 ..160,860
4499999. Subtotal - Unaffiliated 2,406,860 0 0 0 0 0 0 .2,406,860 | ...... 1,467,664 0 0 0 939,196
4699999. Totals. 2,406,860 0 0 0 0 0 0 2,406,860 /467,664 0 0 0 939,196




0L3

Annual Statement for the year 2018 of the Separate Accounts of the National 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 11 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
9} nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B.J/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Political Subdivisions of States, Territories & P: ions (Direct and Guaranteed) - Issuer Obligations
02765U CR 3 | AMERICAN MUNI PWR-OHIO INC OH | ............. 1FE ...125.884 3,985,000 5,016,477 30,128 (6,856) 0 0 ... 6.053 | ...... 4.359 |FA...... ..91,125 09/12/2018. | 02/15/2043.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations. 4,993,205 XXX . 3,985,000 5,016,477 30,128 (6,856) 0 0 XXX XXX XXX | ..........91,125 N XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & POSSESSIONS..........wwiiiriiesseiessssssessissssssesssssssssssssessssssns | oosssssssnes 4,993,205 XXX | s ,016,477 3,985,000 5,016,477 30,128 (6,856) 0 0] XXX XXX XXX | o 91,125 | oo 0 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
16753Q  BH 9 | CHICAGO IL HSG AUTH.....coiiriirremeresssenssseessssssssssesssssssssssessssssssssssssssssnes | seveees | oo | wevsesseesns | evvens TFE | oo 5,000,000 |...102.033 | ......c.cco.... 5,101,650 5,000,000 5,101,650 101,650 0 0 0. 4.361 | ... 4.361 09/14/2018. | 01/01/2038.
59333P  3W 6 | MIAMI-DADE CNTY FL AVIATION RE.........ccoooimmrrirmreeiseresmnenesseesesssesessssenesnns | ceeeees 2| {151 = [ 4,977,400 |..101.311 | cooverrrernnns 5,065,550 5,000,000 5,065,550 88,029 121 0 (VN 4.280 | ..... 4.311 09/12/2018. | 10/01/2041.
678553 BK 3 | OKLAHOMA CITY OK ECON DEV TRUS.......coorriernererneeisenssissssesssesessseness | s 2| v 1FE 5,000,000 |...100.872 ..5,043,600 5,000,000 5,043,600 43,600 0 0 0. 4.224 | ... 4.224 09/12/2018. | 09/01/2038.
709178 3H 4 | PENNSYLVANIA ST HGR EDUCTNL FA.......coonmiiiinreisrreierniieesnieseseinsenenns | ceveees 2| e 1FE]| ... 4,913,950 | ...100.165 ..5,008,250 5,000,000 5,008,250 93,802 498 0 0. 4.200 |..... 4.323 09/12/2018. | 06/15/2040.
73358W X9 0 |PORT AUTHNY &N Juiioiiiiiisiiiiiissiiissssisssssssssssssssssssssssssssssssssssssssssesssssssssss | anssss | oo | svsesssssen | sveees 1= 4,764,672 |..100.274 | ..coooovvnnnnn 4,813,152 4,800,000 4,813,152 48,241 239 0 0. 4.031 | ...... 4.074 09/12/2018. | 09/01/2048.
2599999. U.S. Special Revenue & A 1t Obligations - ISSUEr OBlIGAtIONS............crrerrrrerseres e e | seneesnsees 24,656,022 XXX 25,032,202 24,800,000 25,032,202 375,322 858 0 0] XXX XXX XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3140H6 CB 3 | Fannie Mae BJ4565 | ....... [ ............. 4 | ........... P 23,811,868 |...102.410 23,977,370 23,413,114 23,977,370 170,346 (4,845) 0 0 | 4.000 | ...... 3.640 |[MON... | .........78,044 | ........ 156,087 | 09/12/2018.| 01/01/2048.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. .23,811,868 XXX 23,977,370 23,413,114 23,977,370 170,346 (4,845) 0 0] XXX XXX | XXX | e 78,044 | ..ooo 156,087 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation 48,467,890 XXX [ e 49,009,572 | ...cocvvennns 48,213,114 | ..o 49,009,572 545,668 (3,987) 0 0] XXX XXX | XXX |.........320,915 | ........ 232,265 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R CS 9 |AT&TINC 2 ....99.579 1,500,000 1,492,125 2,201 634 0 0 I 3.771 . .0 | 09/20/2018. | 02/17/2023.
00440E  AQ 0 | ACE IN@ HOIAINGS........courrverrririerrriereriserrisieesrieeseisenessesssssssssssesssnssessssnenes | coneees | oo | cevvvneeines | e TFE [ . 3,572,604 | ..... 99.546 3,500,000 3,479,455 (205,306) (1,489) 0 0. 4.150 | ...... 4.019 |MS...... | cceeeernn 43,575 | e 145,250 | 02/15/2018. | 03/13/2043.
010392  FP 8 | AlADAMA PWE COunrrrvreoeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeseeseeseeeseseeeseesseeessseesessesssesees | cosenns 2 ..101.347 4,000,000 4,048,200 (308,100) (3,640) 0 0 ... 4.300 | ..... 4.002 129,000 | 02/15/2018.| 01/02/2046.
023135 AP 1 | Amazon com Inc 2 ...107.395 1,000,000 1,072,910 (15,511) (1,099) 0 0 ; 4.025 .24,000 | 09/19/2018. | 12/05/2034.
025816 BF 5 | AMEriCan EXPreSS CO.......riveerernreeressiisnessisesessssessssssssssssssssssssssessnnnss | onneee | oo | sesevevsnene | vone IFE [ oo 4,482,719 | L.01 95.390 4,400,000 4,161,520 (411,581) (2,012) 0 0. 4.050 |..... 3.932 178,200 | 02/22/2018. | 12/03/2042.
03040W AP 0 | AMENICAN WatEr WOTKS..........ovveeeerveereeseeeeseseeessseeseeesseeesesseessessessessseesssessesseenes | coveees 2| . AFE| .. 5,041,665 | ..... 94.555 5,000,000 4,720,950 (438,156) (534) 0 0. 4.000 |..... 3.950 |JD....c.. | v 16,667 | ... 200,000 | 02/21/2018. | 12/01/2046.
03524B  AF 3 | ANHEUSER-BUSCH INBEV FIN.........coovvverereererrirmeeriseeeissssessessssssssssssesnsnns | coneees | oo | eervvneeenns | eenlFE [ 03,125,130 | ..o 89.385 3,000,000 2,678,190 (498,203) (2,327) 0 0 ... 4625 | ... 4362 |FA.oooo | e 57813 | 92,500 | 02/21/2018. | 02/01/2044.
037833  BW 9 | Apple COMPULET INC....ovvvvvveerveeeceiicseiiess e sssssssnnss | e 2 ...106.224 1,800,000 1,896,246 (38,713) (1,571) 0 0 ... 4500 |..... 3.884 |FA...o| 28,800 | ovvooirirnnc 0 | 09/19/2018. | 02/23/2036.
037833  CH 1 | APplE COMPULET INC....oovvvveecrveeeceeiieeeriessieseessesesssesesssseessssssesssssssssssessssssnnss | eieees 2 ...100.039 1,400,000 1,398,530 (159,286) (1,910 0 0. 4.250 | ... 3.848 |FA......| 23,469 | ...ooece 59,500 | 06/29/2017.| 02/09/2047.
038222  AG 0 | Applied MAtErials INC..........ccovveurvvommriirnneisieessisssssisssesisssssssessssssssssssssssssssssss | e ...118.350 . 2,116,000 2,501,345 (261,135) (15,426) 0 0. 5.850 | ... 4.016 | JD..coces | v 5,502 | o 123,786 | 06/29/2017.| 06/15/2041.
04650N  AB 0 [AT&T INC....oooreeerriiensiiseiisseesiessisssssssssssssssssssssssssssssssssssssssssssssssenssssonss | svsses | o | sonssssssiies | seees2FE | vveniennnnnn 1,968,980 | ... 97.687 | .covvvvrrenns 1,953,740 2,000,000 1,949,080 (20,155) 255 0 0 5.350 |...... 5472 [MS..cco. | eereser35,667 | oo 0 | 09/18/2018. | 09/01/2040.
06050T  JZ 6 | BANK OF AMERICA NA.......comiiriiireninniissessissesessesessesssssssssssssesessssssssssses | snseees 115.707 | oo 4,049,745 3,500,000 4,045,650 (97,493) (6,527) 0 0. 6.000 | ...... 4489 |AO...... | oo 84,333 | e 105,000 | 09/19/2018.| 10/15/2036.
071813 BG 3 | Baxter INterNational INC............ooeeeveeeemmrereeeessnneeeeessssseessesssssseessessssseesssssssnnes | s 2| .. AFE| ..............1,057,465 | ..... 89.731 897,310 1,000,000 896,190 (157,267) (1,263) 0 0. 4500 |...... 4151 [JD.cccces | cererrn2,000 | s 45,000 | 10/31/2014. | 06/15/2043.
07274N BD 4 [BAYER US FINANCE II LLC.....civorrrerrrrirenriisesieiseeisssesssssssssssssesssssssssnenss | covonns 2| i 2FE | 902,579 | ... 74137 741,370 1,000,000 740,440 (163,600) 1,461 0 (N 3.600 | ... 4.249 | | 34,600 | oo 18,000 | 07/12/2018.| 07/15/2042.
084670  BK 3 |Berkshire Hathaway INC/CI A.........c.coveeveumeriiimnrivinneeeiessssesssssessssssssssssessssseens | e 4,000,000 4,185,720 (250,633) (6,247) 0 0 ... 4500 |...... 4.033 |FA..oo. | 000 70,000 | ... 123,750 | 02/15/2018. | 02/11/2043.
097023 BS 3 | BOBING COurrrreeereceseeeeeeesseseseeeeesesssseeeeesssssecesseesssseseesoeessesssesesessssssceeeeeess | soosie 2 3,500,000 3,115,105 (153,875) 5,210 0 0. 3.375 | 3.849 |UD.ccce | coerinn5,250 | o 118,125 | 02/15/2018. | 06/15/2046.
12189L AU 5 [BURLINGTN NORTH SANTA FE.....cisirirrveernrereessneeeseesssssesesesssssssessessssnens | cevenns 2 ...103.452 2,700,000 2,821,554 (270,247) (6,989) 0 (VN 4.550 | ...... 3.854 |MS..... | .........40,950 | ........ 122,850 | 06/29/2017.| 09/01/2044.
12189L  AX 9 [BURLINGTN NORTH SANTA FE 2 ...104.943 . 2,250,000 2,358,045 (210,683) (5,852) 0 0 ) 3.923 05,750 | 02/15/2018. | 09/01/2045.
126650  CY 4 [ CVS HEalth COMP....vcuuurveirriiieriiieeiscreeeessiisessisssesssssssseesssssessssnsssssssness. | coveens 2| i 2FE | 992,220 | . 96.226 962,260 1,000,000 961,210 (31,089) 79 0 0. 4.780 | ... 4.842 26,024 | 09/18/2018. | 03/25/2038.
141781 BF 0 [ CarGill INCevvvveoeeeeeeeeeeeeseeseseeeses s sessssssssssssssssssssesssensess | coves ...106.686 ..1,600,290 1,500,000 1,598,100 (178,563) (4,647) 0 0 ... 4.760 | ..... 3.867 71,400 | 06/29/2017. | 11/23/2045.
149123  CE 9 |Caterpillar Inc. 2 ...101.865 ,292,981 2,251,000 2,289,199 (361,614) (2,508) 0 0 ) 4.055 06,923 | 08/02/2017. | 05/15/2064.
172967 LU 3 [ CIIGIOUD INCurvvveerveeoceeeesceeteess e sesesssessessssssssssessssssssssssssnessnns | cosenns 2| i 2FE | o 1,473,056 | ... 90.058 ..1,440,928 1,600,000 1,432,016 (42,191) 1,151 0 0. 3.878 | ... 4476 | | 27,060 | i 0 | 09/18/2018. | 01/24/2039.
20030N  BK 6 [COMCASE COMP.....cuuuveermeriiirririenresiseresiessssisssissssessssssssessssssesssessessssesssssnenss | coveens 100.509 | ..oovurvrrene 4,522,905 4,500,000 4,517,100 (507,612) (6,483) 0 0. 4.750 | ...... 4.287 |MS...... | ccoveerna 71,250 | ..o 213,750 | 02/15/2018.| 03/01/2044.
20030N BU 4 |Comcast Corp. 2| .. AFE| .............1,007,435 | ..... 83.188 915,068 1,100,000 913,715 (131,644) 1,800 0 0 X .3.886 .37,400 | 06/29/2017.| 07/15/2046.
202795 UM 3 | Commonwealth EAISON CO...........ovvveereeeiieeeeeeeeessseeeseseeeesseeesessseessessessssnesseees | coriens 2| i AFE| 1,901,615 | L 96.840 | ..ocovvres 1,839,960 1,900,000 1,837,490 (64,125) 0 0 0 ... 4.000 | ..... 3.995 02/21/2018. | 03/01/2048.
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20825C  AQ 7 [ CONOCOPNIMIIPS. ....vcouerveesirremmieresrcnessessiasesssssensssessssssessssssesssssssnsssesssssessssesens | wesnne | oo | oveesrennnee | eveee TFE | oo 2,568,560 |...124.555 | ............... 2,491,100 2,000,000 2,479,680 (84,081) (4,799) 0 0 ... 6.500 | ...... 4.376 09/18/2018. | 02/01/2039.
209111 FH 1 | Consolidated EAISON...........couuurivemmereiieresmerisiessssseessssessssessssssessssssesssssesssnns | e 2| {151 =3 [ 5,072,620 | ..... 91.913 5,250,000 4,818,450 (465,397) 3,305 0 0. 3.850 | ...... 4,048 02/21/2018. | 06/15/2046.
233835 AQ 0 |Daimler Chrysler NA HOIAINGS..........co..coervveererisseeeesessseiesssiesessiessessssessssssnnsss | coeeens | oo | eevvvrieenins | oveees 1FE 2,307,680 |...136.911 1,646,000 2,252,107 (44,238) (11,335) 0 (VN 8.500 | ...... 4.270 09/19/2018. | 01/18/2031.
244199 BF 1 | DEEre & COMPANY.......rvveeermmarrereessisrssiesssesssssssssssssssssssssssssssssssssssssnenss | oo 2| v 1FE 3,536,385 | ..... 96.986 3,500,000 3,400,705 (278,810) (760) 0 0. 3.900 | ... 3.829 02/15/2018. | 06/09/2042.
25468P  CX 2 [ DISNEY (WAlL) CO..vvvevrieririeresiisesisseeissessisssssssssessssssssssssssssssesssssssssssssssssssns | sosinse | oo | covesssssenns | seens TFE| s 1,447,775 | ..... 92.779 | coovvvvrrnenns 1,500,000 1,389,795 (129,815) 1,205 0 0. 3.700 | ...... 3.909 11/14/2016. | 12/01/2042.
25468P DB 9 | DiSNEY (Wal) COu.rrrveereveeeceeeseee e eessseeesssessseessesssessssssssssssssssssessessssssessses | evvees | oo | soreesseenies | svvees TFE | oo 2,898,140 | ..... 99.419 | .coovvvvrs 2,734,023 2,750,000 2,730,283 (212,887) (3,191) 0 0. 4125 | ... 3.802 02/15/2018. | 06/01/2044.
254700 AQ 2 [DISCOVERY COMMUNICATIONS.........commmeeermremrmeerisnesrisssesssseesssssessssssessesans | cevsens 2| 2FE 957,480 | ..... 95.853 958,530 1,000,000 957,680 (2,192) 2,392 0 0. 2.950 | ... 3.994 09/20/2018. | 03/20/2023.
26444H  AA 9 [ DUKE ENERGY FLORIDA LLC.......osmmivirmriereeirsseisesssisssssisssesssssssssssessssssnes | cvvenns 2| v AFE | oo 4,097,830 | ..... 86.659 | ....coorrrerns 3,899,655 4,500,000 3,893,805 (367,103) 7,278 0 0. 3400 | ... 3915 02/21/2018. | 10/01/2046.
29736R  AK 6 [ESTEE LAUDER CO INC.....cooorrreimireirenriiesirieesesnesesesssssessssssesesssessssssnss | coveens 2| e TFE| oo 1,156,463 |...101.523 1,100,000 1,115,125 (91,679) (1,095) 0 0. 4.150 | ...... 3.855 07/05/2017. | 03/15/2047.
369604 BF 9 | General EIECHIC CO.....vuuuurvvreereeresriiesssiiesesssssssessssssessssssssssssssssssessssssssssssnens | soenens | oo | evvessiensnns | aneees 2FE | o 1,515,060 | ..... 78.270 . 1,500,000 1,176,060 (398,703) (342) 0 0. 4125 | ... 4,064 11/14/2016. | 10/09/2042.
370334 BP 8 | GENEral MillS INC......coooorvveeecrieeceiieseetee e sssssssnnss | seeees 2| 2FE 973,945 | ..... 86.023 860,230 1,000,000 859,140 (158,934) 554 0 0 ... 4150 |...... 4.310 10/31/2014. | 02/15/2043.
37045V AP 5 | General Motors Co 2| 2FE 929,560 | ..... 85.764 857,640 1,000,000 856,810 (73,337) 587 0 0 ... 5.150 | ...... 5.755 12,875 09/18/2018. | 04/01/2038.
38141G VS 0 [ Goldman SAChS GroUP INC.........euuveermrrivrriiessneissesesssssissssssssssssssssssssnsssssnnss | svseees 2| v {151 =3 [ 3,007,611 | ..... 95.684 | ....oovovnen 2,583,468 2,700,000 2,574,666 (519,430) (6,260) 0 0. 4.750 | ... 4.062 .24,938 06/29/2017. | 10/21/2045.
437076 BH 4 |HOME DEPOL INC......oorvveeervirreeiiisssiissesssiissssssssesssesssssessssssssssssssssssessssssessssssas | osveees 2 e {151= [ 1,574,640 |...100.042 1,500,000 1,498,500 (179,460) (1,485) 0 0. 4250 |..... 3.959 .15,938 11/14/2016. | 04/01/2046.
437076 BP 6 |HOME DEPOL INC......oovvveeecvieeceeiseeeieessieessse s ssesssssssssensssnsns | onneies 2 e 1FE 2,017,730 | ..... 84.470 2,200,000 1,855,194 (269,840) 2,056 0 0. 3500 | ...... 3.915 22,672 06/29/2017. | 09/15/2056.
458140 AY B | INEI COMP.uuuiirmiierieeiiseee st sest st ssnssenns | areeens 2| 1FE 3,553,400 | ..... 96.359 3,400,000 3,271,446 (481,546) (2,954) 0 0. 4100 | ...... 3.842 119,361 07/21/2017. | 05/11/2047.
459200  JH 5 | IBM COPucciiiiiieiiieciiiesiissnecissesssisssissesssssse st sssssssssssssssssssssssnsssns | avveses | oo | sessonsenins | svenns 1FE| .... 3,962,665 |...100.204 | ...............3,507,140 3,500,000 3,502,415 (636,272) (9,163) 0 0. 4700 |..... 3.926 60,317 07/20/2017. | 02/19/2046.
46647P  AK 2 [JPMORGAN CHASE & CO......coevvirrvirerriesriiereiissessssesssseessissessssssesssnennss | coveens 2 {151 = [ 4,516,325 | ..... 89.841 | .ccovvs 4,042,845 4,500,000 4,037,085 (587,264) (1,491) 0 0. 4.032 | ...... 3.992 79,128 02/21/2018. | 07/24/2048.
478160  BK 9 | JONNSON & JONNSON.......urvieereirmresiesetiecniseseisseesssessssessessessssssesssssssssnnnss | svseees 2| {151 =3 [ 5,160,695 | ...107.460 ...4,835,700 4,500,000 4,829,310 (305,336) (14,929) 0 0. 4500 | ..... 3.635 14,625 02/21/2018. | 12/05/2043.
48305Q AB 9 | KAISER FOUNDATION HOSPIT......ccooorrrummrremeeessenesmessesssessessssessssssssssssssens | soneeee | oo | seevesmeenes | aveees 1FE 4,481,440 | ...112.488 . 4,000,000 4,493,800 15,989 (3,629) 0 (VN 4875 | ... 4.075 48,750 09/12/2018. | 04/01/2042.
494368 BV 4 | KIMberly Clark COMp..........oeiieemriermnreesiesrisisssesssseessesssssssssssssssssessssssssssensses | sneeees 2| v 1FE 873,470 | ..... 87.462 874,620 1,000,000 873,280 (68,931) 2411 0 0. 3200 | ... 3.925 13,422 11/14/2016. | 07/30/2046.
494550  BL 9 |Kinder Morgan ENer Part...........c..oucrierreeeriiieriiinnreisssessessssessisnsssssssessns | coveens 2| 2FE | o 3,019,890 |...100.031 | .....ccooeeeen. 3,000,930 3,000,000 3,001,110 (17,451) (1,329) 0 0 3950 | ... 3.756 139,500 09/21/2018. | 09/01/2022.
548661 DN 4 |Lowes COMPANIES INC.........cvvveeerrveeeereriseiseesssssssssesessssse s ssssesssssssssssssssssss | enes 2 2FE | o 3,488,879 | ... 81.993 3,600,000 2,947,608 (678,703) 2,191 0 () - 3.700 | ... 3.879 .28,120 07/20/2017. | 04/15/2046.
589331 AS 6 |Merck & Co Inc 2 1FE ..3,351,705 | ..... 94.809 3,500,000 3,313,765 (144,399) 3,349 0 0. 3.600 | ... 3.861 02/21/2018. | 09/15/2042.
BI156R  BG 2 [ MEHlfE INCuuvrrvrreerirriieiicirneiesisesiissssesssesssssssssssssssssesissssessssssssssssssssssess | sesese | oo | vesessennes | seene 1FE 1,480,037 |...103.659 1,300,000 1,359,436 (165,628) (4,022) 0 0. 4875 | ... 4.018 06/29/2017. | 11/13/2043.
59156R  BR 8 [MEHlife INC..vvvvovvvvevroceevioseesicesesscsessssesssss s sssssssins | sosines 2 e TFE| oo 2,089,360 |...100.060 2,000,000 2,002,560 (282,742) (1,658) 0 0. 4.600 | ... 4.328 11/14/2016. | 05/13/2046.
594918  CB 8 | MICTOSOft COMP......uuvvermereerrrriemsreimmeressesssssessissesssssesssseessssse s ssssssssssesnsss | e 2| {151= [ 1,546,356 | ...107.021 1,400,000 1,495,830 (165,254) (1,640) 0 0. 4500 |...... 3971 06/29/2017. | 02/06/2057.
59562V  BD 8 |Bershire Hathaway ENErgY..........ccouceeeereemeresieerisseseissesesssesssssssssssesssssssenns. | coveees 2| 1FE 4,843,898 | ...107.082 4,250,000 4,545,290 (513,020) (12,163) 0 0 ... 5150 | ...... 4.251 02/21/2018. | 11/15/2043.
61746B  EG 7 | MOIGan SANIEY......ccocuuriveuriireeisrsceisieesissesesssesesssssssssssssssssssssessssssssssnssens | seveees | oo | seesessenens | eeenns 1FE .4,013,988 | ..... 94.999 3,849,000 3,651,431 (494,605) (2,938) 0 0. 4375 | ... 4.122 02/21/2018. | 01/22/2047.
B838IX AV 7 | OrACIE COMP...vvoueivvireecereeisieesissss sttt esssssssssssnns | cneeees 2| v 1FE 2,040,220 | ...100.642 2,000,000 2,010,900 (28,888) (432) 0 0. 4.300 |...... 4121 09/19/2018. | 07/08/2034.
713448 DD 7 | PEPSICO INC.vvvvvvrrervverscessiesseesssssssessssssssssssssssssss s ssssssssssssssssssssssssess | s 2 e {131 = [ 4,063,316 | ...104.829 3,800,000 3,977,916 (269,941) (5,003) 0 0| 4450 | ... 4.034 02/21/2018. | 04/14/2046.
TAT081  CY 7 | PRIZEI INC. . ivveeriereeeeeissereeeeiisseesseesssseesssessssssessessssseesssssssssssssssssssssessssssnnnee | svonese | oo | sveeessssnns | aveeee {151 = [ 1,951,573 |...138.489 1,300,000 1,798,433 (178,841) (20,189) 0 0. 7.200 | ...... 3.790 06/29/2017. | 03/15/2039.
T4005P  BD 5 | PraXail INCe.....cvvoeeceeerecevoeessieseesiesseesseessseseesssissessssssssssessssssssssssssssssssssesssenssns | enneees 2| 1FE 1,395,410 | ..... 90.259 1,500,000 1,352,040 (179,817) 2,397 0 0. 3.550 | ... 3.970 11/14/2016. | 11/07/2042.
740189 AH 8 | Precision Castparts............couuerveveemmmrrrveesmnrsssissssessssssssessssssssssssssssssssesssses | s 2| v 1FE 1,487,790 | ..... 94.181 1,500,000 1,410,810 (155,179) 274 0 0. 3.900 | ... 3.948 11/14/2016.| 01/15/2043.
740189 AP 0 | Precision Castparts............cccoeuurvieuiirriessvesisssessiesisessessessssssssssssssssssssssssssssans | evveess 2 . 1FE 518,212 |...101.473 468,000 474,243 (52,229) (1,095) 0 0 ... 4375 | ... 3.745 07/21/2017. | 06/15/2045.
743315 AP 8 | Progressive COrp OH......c..reumereiierrisereiseneseessssssssssssssssssesssssssssssssssssnens | soneeee | oo | seevenmeenns | sveees {151 = [ 1,563,655 |...102.314 1,500,000 1,532,625 (137,508) (1,317) 0 0 ... 4.350 |..... 4,097 11/14/2016. | 04/25/2044.
743315 AS 2 | Progressive COMP OH........urerrrirerisessisssessssesssssssssssssssssssssesssssssssssesssssness | e 2| e 1FE 1,998,382 | ..... 98.114 1,900,000 1,853,431 (201,964) (1,906) 0 0 ... 4125 | ... 3.829 06/29/2017. | 04/15/2047.
74432Q  AQ 8 [Prudential FINANCIal INC..........cccrveririirnriirnneeissseessssisssssesssessssesssssssssssnsens | cenese | oo | veseeveenes | soeeee 1FE 1,136,430 |...113.550 1,000,000 1,134,400 (751) (1,279) 0 0. 5.700 | ... 4.587 09/19/2018. | 12/14/2036.
74456Q BQ 8 [Public Services EIECtIC & Gas..........uwwrvuririnnrreiereieeriiesiiisesessseessssessssseens | coveens 2| {131 = [ 4,921,050 |..... 94.946 5,000,000 4,740,400 (182,057) 1,407 0 0. 3.800 | ... 3.893 02/21/2018. | 03/01/2046.
747525 AV 5 | QUALCOMM INC...vvourirerrmresrernsssesssssenssssessssessssssssssssssessssesssssssssssssssssssssssns | wonees 2| {151 = [ 3,654,140 | ..... 89.144 3,500,000 3,115,770 (416,008) (2,872) 0 (VN 4.300 |...... 4.042 07/24/2017. | 05/20/2047.
824348 AV 8 | SNEIWIN WIlIAMS CO.nrrrvvvrreveereeeeeeeeeeeseseeeeeeeeeeeeeseseesseseessesessessseseessssesseseessenes | corneee 2] 2FE 1,923,740 | ..... 95.594 ..1,911,880 2,000,000 1,912,020 (15,068) 3,348 0 0. 3125 | ... 3.878 09/20/2018. | 06/01/2024.
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828807 CT 2 | SIMON Property Group LP...........occvvuurrveierererreiessnisessssssesesesnsssessssnsssssnses | coneeee | oo | sevvesmeenns | vvvees {151= [ 3,510,300 | ..... 96.330 | ..o 3,371,550 3,500,000 3,367,105 (178,990) (205) 0 0. 4.250 | ..... 4.232 |AO...... | cooverreens 37,188 | ......... 148,750 | 02/15/2018.| 10/01/2044.
87612E  BF 2 | Target COrPOration............eveuueeermeresserssssesssssenessssssssssssssssssssssensssssssssesssns | sesesen | oo | wvessseesnns | sevnns {151 =3 [ 3,487,307 | ..... 87.905 ...3,252,485 3,700,000 3,247,786 (367,036) 4,140 0 0 3.625 3.961 07/21/2017. | 04/15/2046.
89417E AL 3 | TRAVELERS COS INC.....coourrrirmnereimneresseeesseesesssssssssesessssesesssssesssssssssessssns | aseeees 2| e 1FE 2,397,720 | ..... 92.182 | coovvvvees 2,500,000 2,301,250 (168,653) 1,903 0 (VN 3.750 | ... 3.990 02/15/2018. | 05/15/2046.
89417E  AM 1 | TRAVELERS COS INC.....coooriiirrriiineeirneeessssissssssssssesesssssssssssessssssssssessssns | sneeens 2 1FE 2,304,968 | ..... 96.369 | ....ovrrrrenen 2,168,303 2,250,000 2,165,175 (235,940) (1,053) 0 0. 4.000 |..... 3.860 07/05/2017. | 05/30/2047.
907818  EJ 3 | UNION PACIfIC COMP....vvvrevrrieeureiamreiicseiiesssisssssisesessesssssesssseessssssessssessssseenss | e 2| TFE| s 1,004,190 | ..... 92.795 927,950 1,000,000 926,650 (157,396) (84) 0 0 ... 4.050 | ...... 4,025 11/14/2016. | 03/01/2046.
907818  EM 6 | UNION PACIfIC COMP......cvvvoeeeeeceeveeeeeseeeseessessessseessessessssssesseesssssssssessssssssssessssnnsn. | oo 2 1FE | oo 1,147,230 | ..... 85.317 853,170 1,000,000 851,860 (168,101) (2,529) 0 0 ... 3799 | ... 3.101 10/04/2016. | 10/01/2051.
907818  EN 4 | UNiON PaCIfiC COMP...cvvuuuivermrieseeesieesesieesesssesisssesssssessssesssssssssssssssssssssssnnssss | e 2| 1FE| .. 2,631,750 | ..... 93.720 | .covvren 2,343,000 2,500,000 2,339,600 (369,568) (2,607) 0 (VN 4.000 |...... 3.703 07/24/2017. | 04/15/2047.
909318 AA 5 |UNITED AIR 2018-1 AA PTT....oomiirirrreiniiisseesisnsessssssssessssssnssssssssssssssssssens | wonnnne | oo | soeseveenns 4. 1FE | oo 671,727 | .. 98.382 688,674 700,000 688,422 15,873 822 0 0. 3.500 | ...... 4.098 09/19/2018. | 03/01/2030.
911312 AN 6 | UNited PArCEI SEIVICE....vvvvveereeeeeeeeeseeeseeereseseseesesseessssseessessessssessessesssssssseseess | coreen 2 {151= [ 5,103,070 |...106.422 4,500,000 4,783,230 (373,148) (15,172) 0 0. 4.875 | ... 3.981 02/21/2018. | 11/15/2040.
913017 BT 5 | United TeChnOIOGIES COMP..........ccrrrimmmreimmereercreesnesrismensssesesseessssssssssssenssnes | oneeee | oo | seeveseeenns | svvees 2FE | 2,672,455 | ..... 94,670 2,500,000 2,370,200 (403,026) (4,049) 0 0. 4500 |...... 4,071 11/15/2016. | 06/01/2042.
91324P  CD 2 | UnitedHEalth GroUD INC.........cvveeervvrreerieeessieeeesiseessessssssesssessssssssessssesssssenss | enneees 2| 1FE 1,502,785 | ..... 99.540 1,500,000 1,491,120 (157,327) (68) 0 0 ... 4.250 | ...... 4.238 11/14/2016. | 03/15/2043.
91324P  CR 1 | UnitedHEalth Group INC.........ccvcureemmrriiieriisserirseeeseessissessesssessssesessesssssnenes | seveees | oo | seessssenens | ceenns 1FE 1,958,026 |...106.188 ..1,805,196 1,700,000 1,802,748 (204,884) (5,338) 0 0. 4750 |..... 3.859 06/29/2017. | 07/15/2045.
92343V CR 3 | Verizon COMMUNICAHONS. .......ovcormrveermriimmnriismressmesssssessissessessssesssesssssessissas | coveees 2 2FE 986,560 | ..... 99.000 990,000 1,000,000 987,570 447 563 0 0. 3.500 | ...... 3.748 09/20/2018. | 11/01/2024.
92826C AF 9 [VISAINC CLASS A SHARES..........ccimmrieimreeisreeeeissseesisssseesssssssssesssssssesssssssssnnes | svves 2 e {151= [ 5,093,856 |...104.293 4,700,000 4,868,965 (315,028) (7,927) 0 0. 4.300 |...... 3.807 02/15/2018. | 12/14/2045.
92976G  AJ 0 |WELLS FARGO BANK NA........oivriirriierinsnenisnesnssnesssssssssssssessssssssssssssnssss | conneee | oo | seevssmeenes | vveees {151 = [ 1,511,532 [..124.016 | ..ccocorneenns 1,100,000 1,362,768 (160,759) (13,613) 0 0. 6.600 | ...... 3.928 06/29/2017. | 01/15/2038.
931142 DQ 3 | Wal-Mart SIOrES INC........vveuuurierririeresieeeiisseeissseeesssesessesssssssesesssesessssssssness | e 2| 1FE 3,189,655 |...101.287 | ...ccoooevnenns 3,038,610 3,000,000 3,034,530 (468,556) (4,214) 0 0. 4.300 |..... 3.921 11/14/2016. | 04/22/2044.
94974B  GK 0 | WELLS FARGO & COMPANY .......ormririrrrirneeissssssesssessessssssssssesssssssssssnnss | avveees | oo | svvsenseeins | cvenns 1FE]| ... 1,006,910 | ..... 92.105 921,050 1,000,000 919,760 (119,964) (146) 0 (N 3.900 | ... 3.859 06/29/2017. | 05/01/2045.
94974B  GT 1 |WELLS FARGO & COMPANY ......ooormrrrimririmmreineresesssisseessssesesssssessssssssnns | convees e | | TFE| oo 2,439,300 | ..... 92.703 | oo 2,317,575 2,500,000 2,298,550 (345,629) 1,054 0 0. 4.400 | ... 4.550 11/14/2016. | 06/14/2046.
136375 CK 6 |Canadian National RailWaY Co............cccoocemmreeereeeiesreeeesseeesssseeessseeeessseesessssenns | ceves A 2 e {151 =3 [ 4,903,495 | ..... 86.118 5,500,000 4,729,230 (273,542) 10,517 0 0. 3200 | ... 3.826 02/21/2018. | 08/02/2046.
009279  AC 4 [AIRBUS SE.......oooeeeeeeeseeesseeeeeeeeseesseeessseeessesees s essssessssssessesessessseesesssseessns | coriens D 2| 1FE 4,674,120 | ..... 95.339 4,500,000 4,283,955 (454,562) (3,433) 0 0 3.950 | ... 3.730 02/15/2018. | 04/10/2047.
02364W  BE 4 | America MoVil SA de CV.......ooocervvveerrirrriiesnessesissssesessessssssssssssssesssssssssseens | coveees [0 ISP (o 1FE 3,049,500 | ..... 96.413 3,000,000 2,888,730 (306,639) (1,161) 0 0. 4375 | ... 4.267 06/29/2017. | 07/16/2042.
046353  AG 3 | ASTRAZENECA PLC.......oommirviieriiieriiisseeissesssiessissessssseessssssseesssssssssssens | nnens D orirrnes | e 2FE | oo 1,446,115 | ..... 89.538 1,500,000 1,341,435 (184,820) 1,205 0 0. 4.000 |..... 4.223 11/14/2016. | 09/18/2042.
046353  AM 0 | ASTRAZENECA PLC.......vooeeeeeeseeeeeseeessseeesseeesessssessessssesseessssssesssesssssssnsssens | eiiens [0 [FRRTPR IS 2FE | o 2,167,840 | ..... 95.118 2,000,000 1,899,780 (281,526) (3,394) 0 0. 4375 | ... 3.884 06/29/2017. | 11/16/2045.
055451 AR 9 | BHP Billiton Finance. D] e | e 1FE 4,715,470 | ..... 95.808 4,500,000 4,305,015 (493,889) (5,431) 0 0 ... 4125 | ... 3.822 02/15/2018. | 02/24/2042.
2027A0  UN 0 [ COMMONWEALTH BANK AUST.......coommrierriimnerisssssissssesssesesssssssssssssssesesnns | cevsnns [0 [T IO 1FE 4,472,460 | ..... 93.455 4,500,000 4,213,350 (328,386) 396 0 0 ... 3.900 | ... 3.935 02/21/2018. | 07/12/2047.
25243Y AV 1 | Diageo Capital PLC........ooovvvveeeeseeeeeeeeessseseeeeesssssesseessssssssseessssesssseessssessssessns | soveees D 2 e TFE| oo 2,934,440 | ..... 98.104 3,000,000 2,939,070 (97,655) 1,475 0 0 ... 3.875 | ... 4,005 02/21/2018. | 04/29/2043.
268317  AQ 7 |ELECTRICITE DE FRANCE SA.......cocomiirermisirinessiiseressessssssessssssessssssessnns | e D 2| {151= [ 3,030,664 | ..... 90.767 2,800,000 2,538,312 (641,571) (4,445) 0 0. 4.950 |..... 4.431 06/29/2017. | 10/13/2045.
404280 AQ 2 |HSBC HOLDINGS PLC.......cocerrummreemmeresseesssssssisssssssssesesssesssssssssssssesssssssssss. | aoseees D ...100.421 3,000,000 2,983,860 (537,838) (9,512) 0 (VN 5.250 | ... 4.295 07/05/2017. | 03/14/2044.
585055 BU 9 | Medtronic PLC .|D ..105.229 2,700,000 2,837,322 (308,477) (7,558) 0 0. 4625 | ... 3.844 06/29/2017. | 03/15/2045.
76720A  AG 1 |RIO TINTO FIN USA PLC.....ciirrveeirirereissssesssesssssessssssssssssssssssssssssssssnnens | seveees D 2 v 1,518,970 | L. 96.725 4,400,000 4,250,312 (381,202) (2,905) 0 0. 4125 | ... 3.951 02/22/2018. | 08/21/2042.
822582 BE 1 | SHELL INTERNATIONAL FIN......costiuumimrensrmannesinnsssssissssesessssssssessessssssessssssssns | e [0 R [ 1= 4,039,760 |...100.408 | ............... 4,016,320 4,000,000 3,976,840 (62,609) (311) 0 0 | 4.125 | ...... 4.042 09/19/2018. | 05/11/2035.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation 260,975,943 XXX | ee244,992,540 | ........... 249,980,000 | .......... 244,599,939 |....... (23,124,301) (219,536) 0 0] XXX XXX XXX | e 2,690,564 | ...... 9,133,920 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) 260,975,943 XXX [ 244,992,540 | ........... 249,980,000 | .......... 244,599,939 |....... (23,124,301) (219,536) 0 0] XXX XXX XXX | ... 2,690,564 | ...... 9,133,920 XXX XXX
Totals
7799999. Total - Issuer Obligation 290,625,170 XXX | s 275,041,219 | ....cooce.. 278,765,000 | .......... 274,648,618 |....... (22,718,851) | ......c.. (225,534) | .ovoovvvrieniinend (VP 0] XXX XXX XXX | oo 3,024,560 | ...... 9,210,098 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities ....23,811,868 XXX 23,977,370 23,413,114 23,977,370 170,346 (4,845) 0 0] XXX XXX XXX [ covvreennas 78,044 | ......... 156,087 XXX XXX
8399999. Grand Total - Bonds ..314,437,038 XXX | 299,018,589 302,178,114 298,625,988 (22,548,505) (230,379) 0 0] XXX XXX XXX | . 3,102,604 | ...... 9,366,185 XXX XXX
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Common Stocks - Mutual Funds

89154W 79 1 |Touchstone Funds Active Bond FUNG CIass...........o.veveemervermesreceneerecessenersseesees | svvveees | ooe | 000.2,306,215.690 | ....... 22,900,722 9.930 22,900,722 25,164,717 0 687,769 0 (1,080,811) 0 (1,080,811) 0 U | 12/27/2018.
89154Q 29 9 |Touchstone Funds Large Cap Focused Fund 8,899,814 36.900 8,899,814 9,756,918 0 983,757 0 (1,228,351) 0 (1,228,351) 0 L | 12/27/2018.
641222 10 4 |AMT Large Cap Value Portfolio  ooooereeneenieeenisseneisneens [ eovvvene | e | 00000 102,482,322 | v 1,494,192 | .......... 14.580 1,494,192 | e 1,368,906 0 181,889 0 (193,643) 0 (193,643) 0 A| 12/31/2018.
641222 85 6 | AMT Mid Cap Growth Portfolio Class S ..o [ s 406,586 22.160 406,586 411,151 0 35,667 0 (65,112) 0 (65,112) 0 A| 12/28/2018.
641222 50 0 |AMT Mid-Cap Growth Class | s [ v [ o [ 000 15,643.646 | oo 374,446 | ......... 24.090 374,446 364,916 0 30,569 0 (56,797) 0 (56,797) 0 A| 12/24/2018.
007575 30 1 |AMT ShortDuration Bond e [ | e | 00000 197,922.108 | e, 2,058,390 | .......... 10.400 | .ooovvevrrennes 2,058,390 2,129,645 0 32,107 0 (11,143) 0 (11,143) 0 A| 12/10/2018.
641222 60 9 |AMT Sustainable Equity s [ s 10,252 22.700 10,252 10,488 0 655 0 (1,321) 0 (1,321) 0 A| 12/24/2018.
015544 70 3 |Alger Capital Appreciation s | | eon | 02, 783.751 | s 2,027,380 | ......... 68.070 | .coovvvnnn 2,027,380 2,144,575 0 360,265 0 (367,660) 0 (367,660) 0 A| 12/31/2018.
015544 50 5 |AlgerLarge Cap Growth s [ e [ | e 247,477,600 | e 12,727,773 | .......... 51.430 | covvrvenene 12,727,773 | oo 12,507,950 0 2,354,385 0 (2,117,640) 0 (2,117,640) 0 A| 12/26/2018.
015544 40 6 |Alger Small Cap Growth e [ e 308,322.475 7,223,996 23.430 7,223,996 | oo 7,448,960 0 315,386 0 (219,647) 0 (219,647) 0 A| 12/31/2018.
891564T 71 5 |Balanced s | s 423,304.283 | ... 4,173,780 . 4,173,780 5,622,201 0 1,281,752 0 (1,550,110) 0 (1,550,110) 0 A| 12/27/2018.
779547 87 8 |Blue Chip Growth s | s [V [ 55,020.851 | .oooververnn 1,631,918 | .......... 29.660 | ......cccoeooee. 1,631,918 | .ooovvvcrenns 1,070,860 0 55,239 0 (39,711) 0 (39,711) 0 Al 12/24/2018.
89154T 74 9 |BONd s | s IV [P 528,146.765 4,853,669 5,028,431 0 118,203 0 (204,375) 0 (204,375) 0 A| 12/27/2018.
891564T 73 1 |CommonStock i [ e N 3,390,560.955 24,683,284 | .............. 41,362,778 | .covooerrrrriiinnd 0 [ e 15,238,021 | .ooveorcvircricrineens (V] IS (17,423,415) | .oooorrviriiisnnn) (V1R (17,423,415) 0 A| 12/31/2018.
683811 77 2 |Conservative Balanced FUNdIVA e [ s 6,932.720 98,722 100,214 0 4,153 0 (9,879) 0 (9,879) 0 A| 12/19/2018.
25159W 60 0 |Deutsche CROCIU.S. VIP 272,351 295,238 0 26,790 0 (59,235) 0 (59,235) 0 A| 12/31/2018.
25155X 40 4 |Deutsche Small Cap Index VIP A cevvereeenenen 48,712 | 14970 | s 446,712 488,108 0 38,502 0 (96,084) 0 (96,084) 0 A| 12/27/2018.
25159W 87 3 |Deutsche Small Mid Cap Value VIPB oo | e | e | 2000, 125,386.265 | ooccinnaces 1,529,712 1,529,712 | e 1,752,795 0 310,025 0 (604,115) 0 (604,115) 0 A| 12/31/2018.
779547 86 0 |Equity Income 3,314,997 .3,314,997 3,542,639 0 397,990 0 (761,251) 0 (761,251) 0 A| 12/31/2018.
355150 64 0 |Franklin Global Real Estate VIP Fund oo [ [ [ e 58, 112.114 | s 871,682 871,682 869,283 0 23,466 0 (83,114) 0 (83,114) 0 A| 12/24/2018.
355150 69 9 |Franklin Mutual Global Discovery VIP Fund ...339,447 339,447 410,420 0 14,102 0 (55,961) 0 (55,961) 0 A| 12/31/2018.
355150 55 8 |Franklin Mutual Shares VIP Fund ...607,350 607,350 669,879 0 41,300 0 (101,616) 0 (101,616) 0 A| 12/24/2018.
355150 59 0 |Franklin Small Cap Value VIP Fund e [ [ e [ 000000000.36,351.900 | covoovviinnnens 530,738 530,738 685,464 0 93,276 0 (171,022) 0 (171,022) 0 A| 12/31/2018.
355150 52 5 |Franklin Small-Mid Cap Growth VIP Fund ..183,254 | .........15.220 | oo 183,254 217,501 0 19,663 0 (31,036) 0 (31,036) 0 A| 12/26/2018.
355150 87 1 |Franklin US Government Securities VIP Fund ...365,811 365,811 382,009 0 9,782 0 (7,066) 0 (7,066) 0 A| 12/20/2018.
683811 83 0 |Global Strategic Income s [ e | oo | e 72,087,349 | s 345,923 345,923 385,299 0 15,559 0 (31,483) 0 (31,483) 0 A| 12/31/2018.
77954T 88 6 |HealthSciences s [ 1,989,172 1,989,172 | e 1,897,156 0 120,228 0 (118,062) 0 (118,062) 0 A| 12/24/2018.
480906 78 3 [ITSmallCapCore i | s 1,061,579 962,946 0 83,123 0 (228,082) 0 (228,082) 0 A| 12/28/2018.
683811 82 2 |[MainStreetSmallCap s | s 63,308 70,061 0 8,814 0 (16,493) 0 (16,493) 0 A| 12/24/2018.
779547 30 8 |Personal Stratedy i | s ,395. 1,929,788 2,220,655 0 166,553 0 (270,612) 0 (270,612) 0 A| 12/26/2018.
89154T 72 3 |SmallCompany s | e [ | 1,533,039.046 9,454,265 19,454,265 22,722,868 0 2,592,458 0 (4,285,696) 0 (4,285,696) 0 A| 12/31/2018.
26201X 10 9 |Sustainable USEquity PortIne e | e [ [ e 7,833.497 240,723 240,723 283,964 0 41,162 0 (51,380) 0 (51,380) 0 A| 12/20/2018.
355150 39 2 |Templeton Foreign VIPFuNd  coceeesssseeesseessnens [ e 1,341,485 | ... 12740 | oo 1,341,485 | ............... 1,523,700 0 38,021 0 (275,324) 0 (275,324) 0 A| 12/31/2018.
921082 50 9 |Unconstrained Emerging Markets Fd oo [ e ...868,673 868,673 1,039,699 0 60,439 0 (114,751) 0 (114,751) 0 A| 12/31/2018.
008892 41 6 |V.l. Health Care 2,412,575 | ........23.410 | .o 2,412,575 2,565,845 0 325,768 0 (309,025) 0 (309,025) 0 A| 12/31/2018.
00888X 59 1 |V.I. Mid Cap Growth 835,849 835,849 834,722 0 100,659 0 (151,638) 0 (151,638) 0 Al 12/31/2018.
008892 32 5 |V.I Technology 1,944,005 | .........21.920 | .corverrrrnnee 1,944,005 | ...oovvvvcrnnne 1,650,218 0 96,256 0 (111,452) 0 (111,452) 0 A| 12/31/2018.
261976 80 7 |VIF Appreciation 561,728 561,728 650,972 0 78,391 0 (119,982) 0 (119,982) 0 A| 12/31/2018.
261976 70 8 | VIF Opportunistic Small Cap ...128,740 128,740 143,445 0 22,941 0 (52,732) 0 (52,732) 0 A| 12/24/2018.
261976 60 9 |VIFQualityBond i | e ...330,133 330,133 349,928 0 8,800 0 (16,910) 0 (16,910) 0 A| 12/04/2018.
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921082 60 8 |VIPEmerging Markets s | | enn | 000000000.88,998.279 | e 1,061,749 | .........11.930 | oo 1,061,749 | oo 1,117,431 0 2,656 0 (292,194) 0 (292,194) 0 A| 12/31/2018.
922174 30 5 |VIPEquityIncome i [ e 8,924,479 | ........20.370 | oo 8,924,479 8,885,030 0 644,729 0 (1,446,964) 0 (1,446,964) 0 A| 12/31/2018.
921082 30 1 |VIP Global Hard Assets ...925,079 925,079 1,229,191 0 0 0 (343,089) 0 (343,089) 0 A| 12/31/2018.
922174 82 6 | VIP Government Money Market 713 6,297,935 | ....c......1.000 | cocvrvionnenns 6,297,935 6,297,935 0 92,294 0 0 0 0 0 A| 12/31/2018.
922174 40 4 |[VIPGrowth s | s 15,824,717 15,824,717 11,723,616 0 2,276,878 0 (2,319,627) 0 (2,319,627) 0 A| 12/31/2018.
922174 20 6 |VIPHighlncome s [ e 3,991,914 3,991,914 | .. 4,372,846 0 231,196 0 (366,882) 0 (366,882) 0 A| 12/31/2018.
922175 50 0 |VIPIIContrafund i [ e N 353,257.314 | .ccovves 11,350,158 | ..........32.130 | .ccccvvrrnacns 11,350,158 | .....ccoeevees 10,047,253 0 1,104,232 0 (1,880,152) 0 (1,880,152) 0 A| 12/31/2018.
922175 30 2 |VIPIIINdex500 i | s 142,689.788 | .............. 36,023,464 252.460 36,023,464 22,961,949 0 911,551 0 (2,648,290) 0 (2,648,290) 0 A| 12/31/2018.
922176 40 9 |[VIPIIMIdCap s | s 109,989.321 3,320,578 30.190 | eovvvrrerrnns 3,320,578 3,691,150 0 333,308 0 (904,890) 0 (904,890) 0 Al 12/31/2018.
922175 10 4 |VIPInvestmentGrade Bond s [ N 375,135.751 | ccccvvvvns 4,629,175 | .......... 12.340 | oo 4,629,175 | .covvven 4,804,477 0 136,735 0 (150,512) 0 (150,512) 0 A| 12/19/2018.
922174 50 3 |VIPOVErseas s | e 400,667.312 | ....oooovennens 7,664,766 | .......... 19.130 7,664,766 6,818,705 0 138,617 0 (1,450,243) 0 (1,450,243) 0 A| 12/31/2018.
024936 60 1 |VPIncome & Growth i [ s 339,907.967 3,065,970 9.020 .3,065,970 2,755,285 0 306,190 0 (535,235) 0 (535,235) 0 A| 12/27/2018.
02507T 30 8 |VPInflation Protection | e [ s 82,964.594 801,438 9.660 801,438 880,662 0 24,711 0 (44,201) 0 (44,201) 0 A 12/31/2018.
024936 20 5 |VPInternational e | s 327,998.049 3,129,101 3,041,540 0 262,645 0 (823,117) 0 (823,117) 0 A| 12/31/2018.
024936 88 2 |VPUIfra s | e ...7,032.241 ...122,361 111,707 0 11,122 0 (11,692) 0 (11,692) 0 A| 12/24/2018.
024936 10 6 |VPValue i | e 585,231.112 5,858,163 | .........10.010 | ................5,858,163 | ................ 4,151,312 0 107,301 0 (698,492) 0 (698,492) 0 A| 12/31/2018.
018792 82 0 |VPS International Growth 6,523.743 123,886 133,818 0 918 0 (26,826) 0 (26,826) 0 A| 12/2412018.
018792 55 6 |VPSInternational Value s [ s N 140,874.945 | ................ 1,744,032 ceeerenennnn 1,744,032 | s 1,928,541 0 30,536 0 (522,765) 0 (522,765) 0 A| 12/31/2018.
018792 53 1 |[VPSSmallMidCap e [ | o | 010,097,614 | ...l 1,186,753 ... 16.930 | e, 186,753 | v 1,389,632 0 113,451 0 (324,882) 0 (324,882) 0 A| 12/31/2018.
018792 51 5 |VPS Value .31,364 X 31,364 32,115 0 428 0 (6,014) 0 (6,014) 0 A| 12/24/2018.
949756 85 2 | VT Discovery Il 6,033,697 26.140 | oovvrrerren 6,033,697 6,120,224 0 817,651 0 (1,285,968) 0 (1,285,968) 0 A| 12/31/2018.
949756 84 5 | VT Opportunity 2,724,085 22850 | ovvereernnes 2,724,085 2,556,081 0 283,881 0 (496,015) 0 (496,015) 0 A 12/31/2018.
922176 71 4 |Value Strategies s [ e | [ 018210251 | 202,316 202,316 240,348 0 12,751 0 (54,865) 0 (54,865) 0 A| 12/24/2018.
641222 10 4 |AMT Large Cap Value Portfolio ~ oooocrecieeevcsernsnneeinnennns [ [ oo [ 000000000.85,829.621 | coveoviiiins 959,796 959,796 841,656 0 116,582 0 (126,821) 0 (126,821) 0 A| 12/06/2018.
641222 85 6 | AMT Mid Cap Growth Portfolio Class S = ....eveeeerereeerieeeesseeesssensseens [ s ..16,260.676 360,337 360,337 361,129 0 31,781 0 (57,198) 0 (57,198) 0 A| 12/20/2018.
641222 50 0 |AMT Mid-Cap Growth Class | e [ s ..29,298.076 | ...occvvvrnrrennne 705,791 | ...cce.24.090 | oo 705,791 684,852 0 57,134 0 (106,434) 0 (106,434) 0 A| 12/31/2018.
007575 30 1 |AMT Short Duration Bond s [ N 339,161.890 | ......ccccoeeens 3,527,284 | ........10.400 | ............... 3,527,284 3,636,949 0 55,211 0 (19,400) 0 (19,400) 0 A| 12/31/2018.
641222 60 9 |AMT Sustainable Equity s [ e . 3,907.251 88,695 88,695 84,670 0 5,657 0 (10,835) 0 (10,835) 0 A| 12/24/2018.
015544 70 3 |Alger Capital Appreciation e [ s IO [P 29,109.780 | ..oovververrn 1,981,503 | .........68.070 | ..cccorvvrnrne 1,981,503 2,110,157 0 349,048 0 (356,574) 0 (356,574) 0 A| 12/31/2018.
015544 50 5 |AlgerLarge Cap Growth s [ s N 143,446.816 | .....ccocooeonn. 7,377,470 | .........51.430 | oo 7377470 | oo 7,507,811 0 1,363,890 0 (1,204,533) 0 (1,204,533) 0 A| 12/26/2018.
015544 40 6 |Alger Small Cap Growth e [ s ..46,265.658 1,084,004 11,084,004 | ...oocovvvvneee 1,066,014 0 47,336 0 (37,122) 0 (37,122) 0 A| 12/28/2018.
891564T 71 5 |Balanced s | 730,814.193 7,205,828 . 7,205,828 9,700,555 0 2,212,237 0 (2,678,690) 0 (2,678,690) 0 A| 12/27/2018.
779547 87 8 |Blue Chip Growth s | e [ oo [ e 73,984.369 2,194,376 29.660 | ..ovrrverren 2,194,376 | ..coovvrnns 1,247,684 0 74,265 0 (45,165) 0 (45,165) 0 A| 12/31/2018.
89154T 74 9 |Bond s [ | enn | e 763,097.838 7,012,869 .7,012,869 7,267,985 0 170,736 0 (299,581) 0 (299,581) 0 A| 12/31/2018.
89154T 73 1 [CommoOnStOCk i | s 12,845,824 21,543,037 0 7,971,463 0 (9,095,468) 0 (9,095,468) 0 A| 12/27/2018.
683811 77 2 | Conservative Balanced Fund/VA 268,214 282,755 0 11,210 0 (26,501) 0 (26,501) 0 A| 12/03/2018.
25159W 60 0 |Deutsche CROCIU.S. VIP 220,888 0 19,724 0 (43,247) 0 (43,247) 0 A| 12/31/2018.
25155X 40 4 |Deutsche Small Cap Index VIP A 66,559 0 5,433 0 (13,352) 0 (13,352) 0 A| 12/24/2018.
25159W 87 3 |Deutsche SmallMid Cap Value VIPB oo | ceves | o | 200een.85,166.734 | ............ 1,039,034 | ..........12.200 | .....co...ee. 1,039,034 | oo 1,281,480 0 216,118 0 (416,763) 0 (416,763) 0 A| 12/31/2018.
779547 86 0 | Equity Income 3,810,936 0 426,402 0 (806,097) 0 (806,097) 0 A| 12/24/2018.
355150 64 0 |Franklin Global Real Estate VIP Fund .o [ s 746,912 0 20,320 0 (73,227) 0 (73,227) 0 A| 12/31/2018.
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355150 69 9 |Franklin Mutual Global Discovery VIP FUNd ..o [ v [ eoe [ e 46,847,954 | oo 817,965 | .......... 17.460 817,965 1,000,698 0 34,598 0 (136,482) 0 (136,482) 0 A| 12/31/2018.
355150 55 8 |Franklin Mutual Shares VIP Fund oo [ [ [ 004,832,070 | v 774,858 | 1 17,400 | e 774,858 844,894 0 52,974 0 (130,333) 0 (130,333) 0 A| 12/19/2018.
355150 59 0 |Franklin Small Cap Value VIP Fund 290,978 374,132 0 51,034 0 (94,344) 0 (94,344) 0 A| 12/28/2018.
355150 52 5 |Franklin Small-Mid Cap Growth VIP Fund 20,925.798 318,491 318,491 402,141 0 35,922 0 (54,307) 0 (54,307) 0 A| 12/07/2018.
355150 87 1 |Franklin US Government Securities VIP FUNd ... [ s ..48,972.007 ...591,092 591,092 627,571 0 16,881 0 (13,266) 0 (13,266) 0 A| 09/20/2018.
683811 83 0 |Global Strategic Income s [ 219,751.251 | ... 1,054,806 | ...........4.800 | ..coocovrrrnnee 1,054,806 | .......ccocoo... 1,129,999 0 38,777 0 (80,708) 0 (80,708) 0 A| 12/14/2018.
77954T 88 6 |HealthSciences s e | e | e 45,642,750 | i, 1,762,723 | ..........38.620 | ..cooverrrrnnee 1,762,723 | ccovveens 1,653,191 0 106,556 0 (93,456) 0 (93,456) 0 A| 12/31/2018.
480906 78 3 [ITSmallCapCore s | e | oo | e 20,7199.837 | s 586,577 586,577 537,666 0 46,188 0 (125,227) 0 (125,227) 0 Al 12/28/2018.
683811 82 2 |[MainStreetSmallCap s | s 202,993 202,993 247,793 0 29,024 0 (53,618) 0 (53,618) 0 A| 12/17/2018.
77954T 30 8 |Personal Strategy s [ | o | 000000 26,080.947 | s 477,542 310 | s 477,542 538,792 0 39,933 0 (65,737) 0 (65,737) 0 A| 12/26/2018.
89154T 72 3 |SmallCompany s | e | o | 00 1,148,057.848 | ... 14,568,854 | ......... 12.690 | ..o 14,568,854 | .............. 17,003,646 0 1,943,463 0 (3,207,054) 0 (3,207,054) 0 A| 12/31/2018.
26201X 10 9 |Sustainable USEquity PortIne e | e . 6,890.027 211,731 211,731 259,001 0 42,189 0 (52,117) 0 (52,117) 0 A| 12/03/2018.
355150 39 2 |Templeton Foreign VIPFund  oeseeesseeesssensnens [ s B [ 95,621.352 | voooverrernns 1,218,216 | 000012740 | oo 1,218,216 | .occvvvvrenns 1,463,374 0 35,278 0 (253,293) 0 (253,293) 0 A| 12/21/2018.
921082 50 9 |Unconstrained Emerging Markets Fd oo [ s 158,224.198 1,227,820 1,227,820 1,403,477 0 83,362 0 (158,321) 0 (158,321) 0 A| 12/31/2018.
008892 41 6 |V.L.HealthCare i [ e ..61,074.771 1,429,760 .1,429,760 .1,644,573 0 194,077 0 (183,601) 0 (183,601) 0 A| 09/20/2018.
00888X 59 1 |V.ILMIdCapGrowth i | s 82,231.739 392,245 392,245 405,860 0 47,451 0 (71,184) 0 (71,184) 0 A| 12/28/2018.
008892 32 5 |V.I. Technology ...870,234 870,234 785,454 0 43,370 0 (52,879) 0 (52,879) 0 A| 12/2412018.
261976 80 7 |VIF Appreciation 360,694 360,694 420,165 0 50,475 0 (78,521) 0 (78,521) 0 A| 12/31/2018.
261976 70 8 |VIF Opportunistic Small Cap ...294,126 294,126 312,821 0 58,902 0 (128,354) 0 (128,354) 0 A| 12/18/2018.
261976 60 9 |VIF Quality Bond 1,088,245 .1,088,245 1,145,755 0 28,893 0 (55,571) 0 (55,571) 0 A| 12/14/2018.
921082 60 8 |VIP Emerging Markets 1,442,130 1,442,130 | ... 11,520,151 0 4,308 0 (415,906) 0 (415,906) 0 A| 12/28/2018.
922174 30 5 |VIPEquity INCOME s | s B 206,154.495 | ......coovrreens 4,199,367 | ..........20.370 | cooorrcrrrrnnnn 4,199,367 | ..overrerrns 4,423,624 0 306,293 0 (684,011) 0 (684,011) 0 A| 12/28/2018.
921082 30 1 |VIPGlobal Hard Assets s [ 55,005.934 936,201 936,201 1,164,916 0 0 0 (351,364) 0 (351,364) 0 A| 12/28/2018.
922174 82 6 |VIP Government Money Market 713 e [ o | en | 20.5,992,941.000 | ooovnvcien. 5,992,941 | ............1.000 | ccovvienns 5,992,941 5,992,941 0 75,003 0 0 0 0 0 A| 12/31/2018.
922174 40 4 |[VIPGrowth s | s 5,083,356 15,083,356 | ..ooovurrrrnne 4,040,176 0 725,140 0 (738,597) 0 (738,597) 0 A| 12/28/2018.
922174 20 6 |VIPHighIncome s e | eon | 00 491,314.184 | 2,441,831 441,831 2,735,673 0 141,619 0 (224,775) 0 (224,775) 0 A| 12/19/2018.
922175 50 0 |VIPIIContrafund s | | o | 0000 198,916.521 | e 6,391,188 A30 | 6,391,188 6,050,131 0 625,374 0 (1,060,447) 0 (1,060,447) 0 A| 12/31/2018.
922175 30 2 |VIPIIIndex500 i [ e B [ 39,631.681 | ..occvvvvnnce 10,005,414 | ........ 252.460 10,005,414 6,662,164 0 254,762 0 (727,229) 0 (727,229) 0 A| 12/31/2018.
922176 40 9 |[VIPIIMIdCap s | e . 85,529.511 2,582,136 30.190 .2,582,136 2,871,307 0 263,762 0 (702,308) 0 (702,308) 0 A| 12/28/2018.
922175 10 4 |VIPInvestmentGrade Bond s [ s N 316,680.679 | ...covovrreens 3,907,840 | .......... 12340 | oo 3,907,840 | .oooovurernne 4,055,968 0 119,378 0 (137,417) 0 (137,417) 0 A| 12/31/2018.
922174 50 3 |VIPOVErSEaS s | s 126,208.949 2,414,377 2,414,377 2,213,042 0 43,681 0 (463,055) 0 (463,055) 0 A| 12/31/2018.
024936 60 1 |VPIncome & Growth L [ 217,453.882 | .... 1,961,434 1,961,434 | .o 1,737,907 0 199,446 0 (343,811) 0 (343,811) 0 A| 12/31/2018.
02507T 30 8 |VPInflation Protection | i [ s IV (o 112,170.996 | ....ccooevveeeee 1,083,572 | 000009660 | oo 1,083,572 | ccovvernens 1,194,632 0 33,624 0 (61,734) 0 (61,734) 0 A| 12/31/2018.
024936 20 5 |VPInternational i [ s N 311,228.580 2,969,121 | ... 9.540 | v 2,969,121 2,871,366 0 254,833 0 (781,106) 0 (781,106) 0 A| 12/28/2018.
024936 88 2 |VPUIra s | s 3,581.618 62,320 62,320 53,184 0 6,670 0 (6,194) 0 (6,194) 0 A| 12/24/2018.
024936 10 6 |VPValue s | 251,383.426 2,516,348 | ........10.010 | .....ccccoooo. 2,516,348 | ..ccoovvs 1,762,924 0 46,379 0 (299,362) 0 (299,362) 0 A| 12/27/2018.
018792 82 0 |VPS International Growth 2,933.623 245,610 245,610 259,690 0 1,895 0 (53,919) 0 (53,919) 0 A| 12/24/2018.
018792 55 6 |VPSinternational Value s [ s 152,046.173 | .... 1,882,332 | ... 12380 | oo 1,882,332 2,073,337 0 33,997 0 (568,313) 0 (568,313) 0 A| 12/28/2018.
018792 53 1 |VPS Small Mid Cap B [ 87,749.055 | ..oovevvern 1,485,592 | ..........16.930 | cocovverrrr 1,485,592 | .coovverenns 1,727,438 0 144,192 0 (404,289) 0 (404,289) 0 A| 12/28/2018.
018792 51 5 |VPS Value . 2,264.917 32,864 32,864 35,339 0 468 0 (6,320) 0 (6,320) 0 A| 12/17/2018.
949756 85 2 |VTDiscovery ll s | e I [P 78,713.042 2,057,559 | ........26.140 | .ccoovoenn. 2,057,559 2,185,228 0 276,932 0 (437,290) 0 (437,290) 0 A| 12/27/2018.
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949756 84 5 |VTOPPOMunity s | s OV [P 86,145.725 | ..coovvvver 1,968,430 | .......... 22.850 | oo 1,968,430 | ..coooovverenne 1,864,398 0 207,311 0 (360,342) 0 (360,342) 0 A| 12/18/2018.
922176 71 4 |Value Strategies s | e 214,730 277,579 0 13,433 0 (58,066) 0 (58,066) 0 A| 12/31/2018.
641222 10 4 | AMT Large Cap Value Portfolio 299,058 255,097 0 35,669 0 (38,786) 0 (38,786) 0 A| 12/21/2018.
641222 85 6 | AMT Mid Cap Growth Portfolio Class S 139,286 140,003 0 12,311 0 (22,050) 0 (22,050) 0 A| 12/28/2018.
641222 50 0 |AMT Mid-Cap Growth Class | e | s . 3,817 4,034 0 315 0 (596) 0 (596) 0 A| 10/15/2018.
007575 30 1 |AMT Short Duration Bond i [ e 259,848 259,848 268,384 0 4,051 0 (1,392) 0 (1,392) 0 A| 12/20/2018.
015544 70 3 |Alger Capital Appreciation i [ e [N [ 4,481.842 | ..ccovvcenn. 305,079 305,079 289,503 0 54,318 0 (55,982) 0 (55,982) 0 A| 12/24/2018.
015544 50 5 |AlgerLarge Cap Growth s [ s I [P 13,224.883 | ...ooovvvvene 680,156 680,156 702,392 0 125,989 0 (113,741) 0 (113,741) 0 A| 12/18/2018.
015544 40 6 |Alger Small Cap Growth e | s 212.385 4,976 4,976 5,390 0 217 0 (170) 0 (170) 0 A| 12/24/2018.
89154T 71 5 |Balanced s | IV [ 29,802.821 293,856 293,856 394,027 0 88,738 0 (107,520) 0 (107,520) 0 A| 12/27/2018.
77954T 87 8 |Blue Chip Growth i [ e 5,028.918 149,158 149,158 53,584 0 5,046 0 (2,780) 0 (2,780) 0 A| 12/28/2018.
89154T 74 9 |Bond s | s IV I 73,235.901 673,038 673,038 697,101 0 16,392 0 (28,136) 0 (28,136) 0 A| 12/27/2018.
89154T 73 1 |CommOnStOCk i | s IV [P 147,554,631 | .oooooeerennne 1,074,198 | oo 7280 | oo 1,074,198 | ooovvvverenns 1,803,582 0 667,375 0 (761,899) 0 (761,899) 0 A| 12/28/2018.
25159W 60 0 |Deutsche CROCIUS.VIP s | oo 208.596 2,816 2,816 2,853 0 288 0 (627) 0 (627) 0 A| 04/25/2018.
25159W 87 3 |Deutsche SmallMid Cap Value VIPB oo | e IV [P 19,539.330 | .oveorevrirrna 238,380 238,380 268,103 0 47,141 0 (91,886) 0 (91,886) 0 A| 12/28/2018.
779547 86 0 |Equity Income s | e 25,998.135 604,977 604,977 634,155 0 72,764 0 (137,539) 0 (137,539) 0 A| 12/18/2018.
355150 64 0 |Franklin Global Real Estate VIP Fund . ..479.353 7,190 7,382 0 199 0 (683) 0 (683) 0 A| 06/15/2018.
355150 69 9 |Franklin Mutual Global Discovery VIP FUNd ..o [ s 223.695 3,906 4,698 0 166 0 (654) 0 (654) 0 A| 10/05/2018.
355150 55 8 |Franklin Mutual Shares VIP Fund oo [ e 5,242.015 91,211 91,211 92,935 0 6,237 0 (15,326) 0 (15,326) 0 A| 12/26/2018.
355150 59 0 |Franklin Small Cap Value VIP Fund 107,726 126,111 0 19,667 0 (35,586) 0 (35,586) 0 A| 06/15/2018.
355150 52 5 |Franklin Small-Mid Cap Growth VIP Fund 21,487 26,109 0 2,322 0 (3,485) 0 (3,485) 0 A| 12/28/2018.
355150 87 1 |Franklin US Government Securities VIP FUNd  ....oveveeeerierieeeeiessesseeens [ s 17,068 18,468 0 480 0 (367) 0 (367) 0 A| 11/26/2018.
683811 83 0 |Global Strategic Income s [ . 6,196 6,914 0 288 0 (572) 0 (572) 0 A| 06/19/2018.
77954T 88 6 |HealthSciences s | e 95 I 95,651 82,408 0 5,786 0 (5,185) 0 (5,185) 0 A| 12/18/2018.
480906 78 3 [ITSmallCapCore i | s .190,399 185,903 0 14,978 0 (41,158) 0 (41,158) 0 A| 12/21/2018.
89154T 72 3 |SmallCompany s | s 2,066,269 | .......... ,066,269 2,416,694 0 275,647 0 (457,701) 0 (457,701) 0 A| 12/26/2018.
26201X 10 9 |Sustainable US Equity Portinc s | s v | e 147.340 | oo 4528 | ... 30.730 4,528 4,475 0 971 0 (1,180) 0 (1,180) 0 A| 03/19/2018.
355150 39 2 |Templeton Foreign VIPFund e [ e . .180,438 199,748 0 5,277 0 (37,891) 0 (37,891) 0 A| 12/24/2018.
921082 50 9 |Unconstrained Emerging Markets Fd oo [ e ..15,376.109 119,319 142,148 0 7,956 0 (15,285) 0 (15,285) 0 A| 12/20/2018.
008892 41 6 |V.L.HealthCare i | s 5,653.016 132,337 127,492 0 17,968 0 (16,958) 0 (16,958) 0 A| 10/22/2018.
00888X 59 1 |V.L.MIdCapGrowth e | s v | s 444699 | ..ooovvvivirinnns 2,121 2,121 2,279 0 248 0 (370) 0 (370) 0 A| 12/17/2018.
008892 32 5 |V..Technology s | e 2,996.652 65,687 65,687 48,705 0 3,252 0 (3,746) 0 (3,746) 0 A| 12/24/2018.
261976 80 7 |VIFAppreciaion s | e [N 1,784.235 63,947 63,947 71,766 0 9,409 0 (14,118) 0 (14,118) 0 A| 12/31/2018.
261976 60 9 |VIFQuality Bond s | e 270.245 3,065 3,065 3,082 0 18 0 (22) 0 (22) 0 A| 12/17/2018.
921082 60 8 |VIPEmerging Markets e [ s [V [P 13,638.278 | oo 162,705 | ... 11.930 | oo 162,705 168,360 0 414 0 (40,319) 0 (40,319) 0 A| 12/28/2018.
922174 30 5 | VIP Equity Income 94,585 94,585 101,328 0 6,762 0 (15,186) 0 (15,186) 0 A| 12/24/2018.
921082 30 1 |VIP Global Hard Assets . 76,598 95,171 0 0 0 (27,947) 0 (27,947) 0 A| 12/28/2018.
922174 82 6 |VIP Government Money Market 713 e [ s 806,728 806,728 0 11,618 0 0 0 0 0 A| 12/31/2018.
922174 40 4 |VIPGrowth s [ | oo | e 21,352.844 | 1,347,792 | 63,120 | 1,347,792 | ccovvverenns 1,059,383 0 194,019 0 (198,830) 0 (198,830) 0 A| 12/27/2018.
922174 20 6 |VIP High Income 256,820 286,112 0 14,872 0 (23,569) 0 (23,569) 0 A| 12/19/2018.
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922175 50 0 |VIPIIContrafund i [ s B [ 45,033.759 | .cccvverinreens 1,446,935 | .......... 32130 | oo 1,446,935 | .....coovevenn. 1,302,543 0 141,740 0 (241,812) 0 (241,812) 0 A| 12/24/2018.
922175 30 2 |VIPIIIndex500 i [ e 8,197,391 252,460 | .oovrvrerrinn 8,197,391 5,109,510 0 208,635 0 (599,777) 0 (599,777) 0 A| 12/19/2018.
922176 40 9 |VIP Il Mid Cap 360,940 30.190 360,940 351,293 0 37,487 0 (98,554) 0 (98,554) 0 A| 12/28/2018.
922175 10 4 |VIPInvestmentGrade Bond s [ [ oo | o 81,944.094 | s 517,590 | .......... 12.340 517,590 537,609 0 15,784 0 (18,098) 0 (18,098) 0 A| 12/19/2018.
922174 50 3 |VIPOVErseas s | | onn | oeneenn 18,152.229 | s 347,252 | .......... 19.130 347,252 328,370 0 6,275 0 (65,924) 0 (65,924) 0 A| 12/28/2018.
024936 60 1 |VPIncome & Growth L [ 232,616 9.020 232,616 226,128 0 23,046 0 (40,428) 0 (40,428) 0 A| 12/27/2018.
02507T 30 8 |VPInflation Protection | i [ s 165,503 9.660 165,503 182,805 0 5171 0 (9,515) 0 (9,515) 0 A| 12/27/2018.
024936 20 5 |VPInternational s [ s 343,330 9.540 343,330 350,956 0 29,618 0 (91,358) 0 (91,358) 0 A| 12/28/2018.
024936 88 2 |VPUIra s | s . 2,214.855 38,538 | ..o 17.400 38,538 25,215 0 4,134 0 (3,867) 0 (3,867) 0 A 12/18/2018.
024936 10 6 |VPValue s | s B [ 41,130.760 | ..coovvccrrnenn: 411,719 | .......... 10.010 | oo 411,719 314,643 0 7,496 0 (49,031) 0 (49,031) 0 A| 12/27/2018.
018792 82 0 [VPSInternational Growth i | e 1,558.254 129,591 29,591 26,893 0 197 0 (5,584) 0 (5,584) 0 Al 12/11/2018.
018792 55 6 |VPSInternational Value e [ s 5,821.468 195,870 | .. 12.380 | v 195,870 215,757 0 3,396 0 (58,361) 0 (58,361) 0 A| 12/28/2018.
018792 53 1 |VPSSmallMidCap i | s 8,034.633 136,026 930 [ s 136,026 158,761 0 12,803 0 (36,148) 0 (36,148) 0 A| 12/28/2018.
949756 85 2 |VTDIisCovery Il e | s 437,535 26.140 437,535 437,402 0 59,129 0 (93,022) 0 (93,022) 0 A| 12/28/2018.
949756 84 5 |VTOpportunity s | e 757,580 22.850 757,580 716,839 0 78,358 0 (137,749) 0 (137,749) 0 A| 12/28/2018.
922176 71 4 |Value Strategies s [ | oo | e, 733844 | s 52,593 | oo 11.110 52,593 66,955 0 3,394 0 (14,406) 0 (14,406) 0 A| 12/26/2018.
922174 30 5 |VIP Equity Income . 20,298.892 413,488 20.370 413,488 437,632 0 30,594 0 (67,972) 0 (67,972) 0 A| 12/19/2018.
922174 10 7 |VIP Government Money Market 153 oo [ s B [ 39,524.690 | ..coovivorerrin 39,525 39,525 39,525 0 642 0 0 0 0 A| 12/31/2018.
922174 40 4 |[VIPGrowth s | e 0.035 2 2 2 0 0 0 0 0 0 A| 02/09/2018.
922175 10 4 |VIP Investment Grade Bond . 3,945.913 48,693 48,693 49,491 0 1,502 0 (1,761) 0 (1,761) 0 A| 12/19/2018.
641222 10 4 | AMT Large Cap Value Portfolio B [ 12,679.847 | oo 184,872 | ... 14.580 | ooovvervcrrire 184,872 177,732 0 22,404 0 (24,388) 0 (24,388) 0 A| 12/10/2018.
015544 70 3 |Alger Capital Appreciation e [ s 2,758.656 187,782 187,782 208,422 0 33,435 0 (34,226) 0 (34,226) 0 A 12/18/2018.
015544 50 5 |AlgerLarge Cap Growth s [ 2,538.295 | ..o 644,845 | .......... 51.430 644,845 712,407 0 119,478 0 (108,202) 0 (108,202) 0 A| 12/18/2018.
015544 40 6 |Alger Small Cap Growth e [ e IO [P 11,532.312 270,202 23430 270,202 265,207 0 11,828 0 (9,622) 0 (9,622) 0 A| 12/18/2018.
891564T 71 5 |Balanced s | s B [ 4,816.327 47,489 9.860 47,489 63,933 0 14,622 0 (17,689) 0 (17,689) 0 A| 12/27/2018.
89154T 74 9 |Bond s | s 35.693 328 9.190 328 340 0 8 0 (14) 0 (14) 0 A| 12/27/2018.
89154T 73 1 |CommonStock s [ N 321,538.929 | ....oocoeeen 2,340,803 | ............ 7.280 | oo 2,340,803 3,933,335 0 1,459,819 0 (1,664,422) 0 (1,664,422) 0 A| 12/31/2018.
61691F 79 7 |CorePlusFixed Income s [ e . 235,295.530 2,501,191 | .........10.630 | .cooorvrrirncn 2,501,191 2,456,430 0 63,398 0 (79,716) 0 (79,716) 0 A| 12/06/2018.
25155X 10 7 |Deutsche Equity 500 Index VIP A coeennieesnisesssenees | e [ [P 46,726.168 | ....cooovvvvrnes 883,125 883,125 873,417 0 97,459 0 (140,809) 0 (140,809) 0 A| 12/31/2018.
25155X 40 4 |Deutsche SmallCap IndeX VIP A e | e [ [P 13,029.560 | ..cooovvrerrnn 195,053 | .........14.970 | oo 195,053 202,401 0 17,061 0 (41,754) 0 (41,754) 0 A| 12/04/2018.
61691F 10 2 |Emerging Markets Equity o [ s B [ 46,999.866 | ......ccocvvrne 681,028 681,028 729,996 0 3,077 0 (135,526) 0 (135,526) 0 A| 12/10/2018.
480906 78 3 |ITSmallCapCore i | . 530.979 11,204 11,204 8,533 0 900 0 (2,417) 0 (2,417) 0 A| 05/24/2018.
89154T 72 3 |SmallCompany s | e N [ 76,920.071 | coovvvvviianns 976,116 976,116 1,141,326 0 130,396 0 (215,717) 0 (215,717) 0 A| 12/31/2018.
61691F 82 1 |US.RealEstate i [ s . 3,815.783 74,484 74,484 67,645 0 2,139 0 (8,309) 0 (8,309) 0 A| 07/05/2018.
008892 41 6 |V.L.HealthCare s [ s B [ 1,850.488 43,320 43,320 50,754 0 5,892 0 (5,527) 0 (5,527) 0 A| 12/06/2018.
00888X 59 1 |V.I. Mid Cap Growth 6,110 7,121 0 748 0 (1,124) 0 (1,124) 0 A| 09/20/2018.
008892 32 5 |V.I. Technology 26,854 21,809 0 1,352 0 (1,475) 0 (1,475) 0 A| 09/20/2018.
922174 82 6 |VIP Government Money Market 713 e [ [ [ 00000 130,439,784 | i 130,440 | 1000 | i 130,440 130,440 0 1,975 0 0 0 0 0 A| 12/31/2018.
922175 10 4 |VIP Investment Grade Bond 133,976 0 3,845 0 (4,460) 0 (4,460) 0 A| 12/31/2018.
922174 50 3 |VIP Overseas 1,777,319 2,054,900 0 31,969 0 (331,042) 0 (331,042) 0 A| 12/31/2018.
024936 60 1 |VPIncome & Growth L | 73,963 73,963 67,280 0 7,395 0 (12,859) 0 (12,859) 0 A| 12/27/2018.
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02507T 20 9 |VPInflation Protection Il e [ s [ 9,786.655 94,343 9.640 94,343 114,086 0 2,731 0 (5,466) 0 (5,466) 0 A| 12/27/2018.
024936 10 6 |VPValue s | e I [ 37,497.863 | ...cccovvvrrnnens 375,354 375,354 331,582 0 6,747 0 (44,334) 0 (44,334) 0 A| 12/31/2018.
949756 85 2 | VT Discovery Il . 2,269.059 59,313 59,313 56,210 0 8,026 0 (12,525) 0 (12,525) 0 A| 12/10/2018.
949756 84 5 | VT Opportunity B [ 45,013.233 | .o 1,028,552 | ..........22.850 | cooorrvcrrrrnnne 1,028,552 | ..cvvvvnnvennn 1,028,955 0 107,890 0 (187,342) 0 (187,342) 0 A| 12/31/2018.
641222 10 4 |AMT Large Cap Value Portfolio  ooooeeeeeeeeisseeinenes [ s . 515.295 7,513 7,513 7,960 0 910 0 (1,020) 0 (1,020) 0 A| 12/24/2018.
641222 50 0 |AMT Mid-Cap Growth Class | e [ s [N 3,781.163 | ..o 91,088 91,088 98,400 0 6,934 0 (14,178) 0 (14,178) 0 A| 12/24/2018.
007575 30 1 |AMT ShortDuration Bond s [ e B [ 7,890.053 | .oooovriinenns 82,057 82,057 84,384 0 1,275 0 (442) 0 (442) 0 A| 12/17/2018.
641222 60 9 |AMT Sustainable Equity s [ s 230.591 5,234 5,234 5,459 0 329 0 (685) 0 (685) 0 A| 12/17/2018.
015544 70 3 |Alger Capital Appreciation s [ s . 904.070 61,540 61,540 66,305 0 10,924 0 (11,673) 0 (11,673) 0 A| 12/24/2018.
015544 50 5 |AlgerLarge Cap Growth s [ B [ 5,631.858 | ...cccoovvinnnn. 289,646 289,646 322,501 0 53,571 0 (51,263) 0 (51,263) 0 A| 12/28/2018.
015544 40 6 |Alger Small Cap Growth e [ e . 291.338 6,826 6,826 6,123 0 297 0 (291) 0 (291) 0 A| 12/28/2018.
891564T 71 5 |Balanced s | s B [ 9,806.187 96,689 96,689 131,973 0 29,668 0 (36,691) 0 (36,691) 0 A| 12/27/2018.
779547 87 8 |Blue Chip Growth s | s 5,627.298 166,906 166,906 158,736 0 5,655 0 (7,126) 0 (7,126) 0 A| 12/18/2018.
89154T 74 9 |BONd s | crriees 107,526 107,526 111,334 0 2,619 0 (4,439) 0 (4,439) 0 A| 12/27/2018.
89154T 73 1 |[CommonStock i | | o | e 31,105.778 | s 372,050 372,050 623,956 0 227,358 0 (261,481) 0 (261,481) 0 A| 12/27/2018.
683811 77 2 | Conservative Balanced Fund/VA 4,058 4,058 4,252 0 150 0 (375) 0 (375) 0 A| 12/24/2018.
25155X 40 4 |Deutsche Small Cap Index VIP A 41,792 41,792 45,740 0 3,539 0 (8,995) 0 (8,995) 0 A| 12/2412018.
25159W 87 3 |Deutsche Small Mid Cap Value VIP B 115,575 | ..0ie12.200 | v 115,575 153,643 0 23,024 0 (45,271) 0 (45,271) 0 A| 12/26/2018.
779547 86 0 |Equity Income 163,403 163,403 197,221 0 19,594 0 (37,111) 0 (37,111) 0 A| 12/18/2018.
355150 69 9 |Franklin Mutual Global Discovery VIP Fund 13,378 15,861 0 552 0 (2,194) 0 (2,194) 0 A| 12/28/2018.
355150 55 8 |Franklin Mutual Shares VIP Fund 37,201 39,832 0 2,538 0 (6,297) 0 (6,297) 0 A| 12/17/2018.
355150 59 0 |Franklin Small Cap Value VIP Fund 39,085 48,616 0 6,666 0 (12,552) 0 (12,552) 0 A| 12/28/2018.
355150 52 5 |Franklin Small-Mid Cap Growth VIP Fund 68,689 76,991 0 7,389 0 (11,692) 0 (11,692) 0 A| 12/17/2018.
355150 87 1 |Franklin US Government Securities VIP FuNd ... [ s 2,079.352 25,098 26,893 0 672 0 (494) 0 (494) 0 A| 12/17/2018.
683811 83 0 |Global Strategic INCOME s [ s 12,596.587 60,464 65,828 0 2,586 0 (5,257) 0 (5,257) 0 A| 12/28/2018.
77954T 88 6 |HealthSciences s | s 1,186.988 45,841 38,451 0 2,771 0 (2,516) 0 (2,516) 0 A| 12/24/2018.
683811 82 2 |MainStreetSmall Cap e | o 296.063 5,930 5,930 6,766 0 787 0 (1,539) 0 (1,539) 0 A| 12/24/2018.
779547 30 8 |Personal Strategy e | e 996.507 18,246 18,246 20,900 0 1,518 0 (2,654) 0 (2,654) 0 A| 12/18/2018.
891564T 72 3 |SmallCompany s | e . 22,960.016 291,363 291,363 341,962 0 38,771 0 (64,933) 0 (64,933) 0 A| 12/27/2018.
355150 39 2 |Templeton Foreign VIPFUNd eenseessesesssessnnnns [ s B [ 1,691.026 | ...ocvvvrrrrirnne 21,544 21,544 23,466 0 628 0 (4,501) 0 (4,501) 0 A| 12/17/2018.
921082 50 9 |Unconstrained Emerging Markets Fd oo [ s . 8,083.969 62,732 62,732 70,663 0 4,155 0 (7,912) 0 (7,912) 0 A| 12/17/2018.
921082 60 8 |VIPEmerging Markets s [ e B [ 26,151.836 | ..ccovrrierrnens 311,991 311,991 338,592 0 937 0 (89,998) 0 (89,998) 0 A| 12/31/2018.
922174 30 5 |VIPEquityIncome i [ e 695.183 14,161 14,161 14,569 0 987 0 (2,262) 0 (2,262) 0 A| 12/24/2018.
921082 30 1 |VIPGlobal Hard Assets s | s 4,166.253 .70,910 70,910 88,749 0 0 0 (26,665) 0 (26,665) 0 A| 12/26/2018.
922174 82 6 |VIP Government Money Market 713 oo [ s 5,534.530 .85,535 85,535 85,535 0 736 0 0 0 0 0 A| 12/31/2018.
922174 40 4 |VIP Growth 330.443 20,858 20,858 20,466 0 2,656 0 (2,912) 0 (2,912) 0 A| 12/28/2018.
922174 20 6 |VIP High Income 8,034.493 39,931 39,931 44,594 0 2,297 0 (3,651) 0 (3,651) 0 A| 12/19/2018.
922175 50 0 |VIPIIContrafund i | s 5,273.184 169,427 169,427 168,785 0 16,093 0 (27,859) 0 (27,859) 0 A| 12/24/2018.
922175 30 2 |VIP Il Index 500 1,491,559 | .......252.460 | ............... 1,491,559 | oo 1,320,475 0 37,808 0 (108,387) 0 (108,387) 0 A| 12/31/2018.
922176 40 9 |VIP Ill Mid Cap 127,156 142,675 0 12,537 0 (34,192) 0 (34,192) 0 A| 12/26/2018.
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922175 10 4 |VIPInvestment Grade Bond s [ s [N 4,438.340 | ..o 54,769 | .......... 12.340 54,769 57,300 0 1,654 0 (1,881) 0 (1,881) 0 A| 12/24/2018.
922174 50 3 |VIPOVerseas s | e B [ 14,322.130 | oo 273,982 | .......... 19.130 273,982 282,501 0 4,935 0 (52,297) 0 (52,297) 0 A| 12/31/2018.
02507T 30 8 |VP Inflation Protection | . 2,916.204 28,171 9.660 28,171 31,539 0 865 0 (1,578) 0 (1,578) 0 A| 12/27/2018.
024936 20 5 |VP International B [ 17,370.394 165,714 9.540 165,714 175,356 0 13,399 0 (42,691) 0 (42,691) 0 A| 12/26/2018.
024936 10 6 |VPValue s | e | e | oveeeninns 6,402.581 | ..oooovrrirnenns 64,090 64,090 66,816 0 1,103 0 (7,890) 0 (7,890) 0 A| 12/27/2018.
018792 82 0 |VPSInternational Growth L [ . 2,622.571 49,803 . 49,803 52,168 0 354 0 (10,106) 0 (10,106) 0 A| 12/24/2018.
018792 55 6 |VPSlInternational Value s [ e B [ 21,348.048 | ....ccoovv. 264,289 | .......... 12.380 264,289 309,164 0 4,711 0 (80,160) 0 (80,160) 0 A| 12/31/2018.
018792 53 1 |[VPSSmallMidCap s | s 5,390.756 91,266 91,266 109,073 0 8,804 0 (24,899) 0 (24,899) 0 A 12/26/2018.
018792 51 5 |VPSValue s | s [ oo [ e 424207 | oo 6,155 6,155 6,524 0 84 0 (1,155) 0 (1,155) 0 A| 11/23/2018.
922176 71 4 |Value Strategies s | s 2,368.065 26,309 . 26,309 33,177 0 1,599 0 (6,989) 0 (6,989) 0 A| 12/19/2018.
02630E 81 4 |AFISAssetAllocation Fund e | oo [ [ e 7,439.978 156,165 20.990 156,165 168,804 0 6,836 0 (15,076) 0 (15,076) 0 A| 12/18/2018.
02630E 79 8 |AFISGlobalBond Fund s | s 8,397.731 94,391 | ....cco.. 11.240 94,391 96,034 0 2,209 0 (3,752) 0 (3,752) 0 A| 12/12/2018.
02630E 84 8 |AFIS Global Growth & Income FUnd oo | e 6,847.359 87,715 | oo 12.810 87,715 98,224 0 6,225 0 (13,729) 0 (13,729) 0 A| 12/2412018.
02630E 80 6 |AFIS Global Small Capitalization Fund ~ ..coovoierccceecsesenies | s ..604.217 12,858 13,621 0 660 0 (2,219) 0 (2,219) 0 A| 11/05/2018.
02630E 83 0 |AFISGrowth-Income Fund s | s 2,184.338 . 97,138 99,894 0 6,797 0 (8,638) 0 (8,638) 0 A| 12/18/2018.
02630E 77 2 |AFISHigh-Income Bond Fund e | s 2,343.891 23,345 23,345 25,659 0 1,296 0 (1,965) 0 (1,965) 0 A| 12/12/2018.
02630E 86 3 |AFIS New World Fund 1,441.028 29,844 29,844 31,045 0 1,048 0 (5,845) 0 (5,845) 0 A| 12/26/2018.
09253L 45 4 |Advantage US Total Market VI e [ s 281.601 4,128 4,128 5,638 0 672 0 (965) 0 (965) 0 A| 12/20/2018.
89154T 71 5 |Balanced s e | o | 00000 195,027,862 | i, 1,922,975 | ........ee.9.860 | oo 1,922,975 2,594,465 0 586,264 0 (709,750) 0 (709,750) 0 A| 12/27/2018.
77954T 87 8 |Blue Chip Growth 524,801 524,801 514,483 0 16,997 0 (20,777) 0 (20,777) 0 A| 12/24/2018.
89154T 74 9 |Bond 273,738 273,738 283,956 0 6,667 0 (11,694) 0 (11,694) 0 A| 12/27/2018.
89154T 73 1 | Common Stock 2.759,688 | ..erveen 7280 | oo 759,688 | ..ovvevrnnes 1,278,608 0 473,403 0 (541,572) 0 (541,572) 0 A| 12/27/2018.
09253L 48 8 |Equity Dividend V.I. Fund ...263,366 263,366 304,199 0 26,101 0 (47,195) 0 (47,195) 0 A| 12/20/2018.
77954T 86 0 |EquityIncome s | e | o | e ,344.253 170,901 170,901 209,103 0 20,388 0 (37,494) 0 (37,494) 0 A| 12/18/2018.
355151 50 7 |Franklin Mutual Global Discovery VIP FUND ... [ e 2,069.934 35,789 35,789 42,323 0 1,370 0 (5,972) 0 (5,972) 0 A| 10/05/2018.
355150 19 4 |Franklin Rising Dividends VIP FUnd oo [ s 5,879.036 147,623 147,623 156,495 0 9,247 0 (15,842) 0 (15,842) 0 A| 12/24/2018.
355151 10 1 |Franklin Small-Mid Cap Growth VIP FUnd® oo | v [ | v 3,249.538 51,375 57,630 0 5,185 0 (8,564) 0 (8,564) 0 A| 08/10/2018.
09253L 75 1 |Global Allocation V.I. Fund i [ e ...1,677.285 21,721 23,682 0 1,232 0 (3,019) 0 (3,019) 0 A| 12/28/2018.
09253L 87 6 |GovernmentMoney Market V.. FUNd o [ s 342,492.800 342,493 342,493 0 4,587 0 0 0 0 0 A| 12/31/2018.
77954T 88 6 |HealthSciences i | s 3,841.819 148,371 | ...38.620 | oo 148,371 144,589 0 8,922 0 (8,041) 0 (8,041) 0 A| 12/24/2018.
779547 80 3 [MidCap Growth-Il s [ s 1,897.705 42,850 42,850 50,529 0 6,390 0 (8,096) 0 (8,096) 0 A| 12/18/2018.
89154T 72 3 |SmallCompany s | e 5,032.939 | ..o 190,768 | .........12.690 | ..ccocirverrines 190,768 228,553 0 25,509 0 (45,924) 0 (45,924) 0 A| 12/12/2018.
355151 70 5 | Templeton Developing Markets VIP Fund oo [ e 5,958.309 51,182 51,182 53,686 0 415 0 (9,085) 0 (9,085) 0 A| 11/05/2018.
355151 88 7 |Templeton Global Bond VIP FUnd e [ e 1,888.535 32,464 31,474 0 0 0 581 0 581 0 A| 07/18/2018.
00888X 20 3 |V.IDiversified Dividend FUNd e | s 1,290.209 30,372 34,018 0 1,824 0 (4,368) 0 (4,368) 0 A1 10/19/2018.
00888X 74 0 |V.Equityandincome Fund s | s 4,172.609 66,929 75,956 0 4,730 0 (11,940) 0 (11,940) 0 A| 10/19/2018.
008892 51 5 |V.IGlobal Real Estate Fund ..143.147 2,152 2,281 0 112 0 (257) 0 (257) 0 A| 09/20/2018.
008892 66 3 |V.UHighYieldFund s [ s 327.219 1,643 1,800 0 83 0 (144) 0 (144) 0 Al 09/20/2018.
008892 65 5 |V.lInternational Growth Fund 595.177 19,349 19,349 21,565 0 542 0 (3,481) 0 (3,481) 0 A 10/15/2018.
008892 69 7 |V.I. Government Securities Fund 1,066.290 11,857 12,222 0 229 0 (186) 0 (186) 0 A | 09/20/2018.
922175 84 9 |VIPContrafund e | e 8,163.591 255,602 277,989 0 15,149 0 (34,169) 0 (34,169) 0 A| 12/19/2018.
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922175 73 2 |VIPDisciplined Small Cap s [ s B [ 27,089.599 | ...coovrvvrrrennne 355,145 355,145 419,539 0 38,036 0 (94,904) 0 (94,904) 0 A| 12/19/2018.
922176 78 9 |VIP Dynamic Capital Appreciation oo [ 34,071.758 404,772 | 011880 | oo 404,772 440,064 0 42,976 0 (67,893) 0 (67,893) 0 A| 12/19/2018.
921082 75 6 |VIP Emerging Markets Fund 2,428.306 .28,654 28,654 32,979 0 0 0 (6,893) 0 (6,893) 0 A| 12/10/2018.
922174 66 9 | VIP Freedom Income 6,547.661 72,221 72,221 74,569 0 1,214 0 (2,363) 0 (2,363) 0 A| 12/21/2018.
921082 82 2 |VIPGlobal Hard Assets FuNd e [ s 6,159.614 100,833 | ....cc....16.370 | oovvverecriire 100,833 132,192 0 0 0 (39,850) 0 (39,850) 0 A|09/10/2018.
922176 88 8 |VIP Growth Opportunities s [ e 1,970.678 | ... 73,822 73,822 67,238 0 1,743 0 3,170 0 3,170 0 A| 12/24/2018.
922175 85 6 |VIPIndex500 i | e B [ 2,732.508 | ...ocovvvrernnnn 681,788 681,788 720,280 0 11,493 0 (58,147) 0 (58,147) 0 A| 12/27/2018.
922176 80 5 |VIPMIdCap st | s 11,653.498 340,515 340,515 400,983 0 34,422 0 (93,887) 0 (93,887) 0 A| 12/19/2018.
922177 20 9 |VIP Real Estate Portfolio i [ e 4134506 | ..ooovvvrrerrins 67,806 67,806 79,247 0 5,460 0 (9,729) 0 (9,729) 0 A| 12/19/2018.
380987 68 5 |VITEquityIndex Fund i [ B [ 17,501.471 | oo 252,546 252,546 281,188 0 21,969 0 (35,013) 0 (35,013) 0 A| 12/24/2018.
380987 71 9 |VIT Growth Opportunities Fund oo [ e . 8,848.033 22,474 22,474 38,061 0 14,706 0 (15,945) 0 (15,945) 0 A| 12/17/2018.
380987 73 5 |VIT High Quality Floating Rate Fund oo [ s [ [ 1,529.227 | ovvcveeerris 15,843 15,843 15,914 0 252 0 (67) 0 (67) 0 A| 12/17/2018.
380987 66 9 |VIT Small Cap Equity Insights FUNd. oo [ s B [ 1,800.884 | ....covvvrerrir 18,513 18,513 23,917 0 3,127 0 (5,447) 0 (5,447) 0 A| 12/21/2018.
024936 67 6 | VP Capital Appreciation i [ s ...659.840 ..9,277 9,277 9,123 0 55 0 (589) 0 (589) 0 A| 11/08/2018.
024936 68 4 |[VPGrowth s | e 8,045.201 258,227 258,227 267,128 0 5,545 0 (9,714) 0 (9,714) 0 A| 03/27/2018.
024936 75 9 | VP Large Company Value 933.334 12,684 12,684 14,180 0 1,003 0 (2,134) 0 (2,134) 0 A| 12/27/2018.
024936 85 8 |VPUltra 285,482 291,090 0 28,383 0 (27,388) 0 (27,388) 0 A 12/2412018.
024936 83 3 |VPValue s | s 54,832 58,514 0 925 0 (6,541) 0 (6,541) 0 A| 12/27/2018.
018792 43 2 |VPS Balanced Wealth Strategy Portfolio ..o | v 2,814.700 28,091 28,091 30,328 0 1,129 0 (2,866) 0 (2,866) 0 A| 12/10/2018.
018792 63 0 | VPS Growth Portfolio 85.290 2,625 2,625 2,379 0 352 0 (256) 0 (256) 0 A| 08/09/2018.
018792 54 9 |VPS International Value Portfolio 1,190 1,190 1,514 0 16 0 (371) 0 (371) 0 A| 12/07/2018.
018792 69 7 |VPS Real Estate Investment Portfolio ..o [ s 99,032 99,032 111,233 0 5,848 0 (10,427) 0 (10,427) 0 A| 08/09/2018.
018792 52 3 |VPS Small/Mid Cap Value Portfolio oo [ | e | 00 1,976.252 | i, 33,102 33,102 38,936 0 3,164 0 (9,115) 0 (9,115) 0 A| 10/18/2018.
9299999. Total - COMMON StOCKS = MULUAI FUNDS.........ivvvriiiieiesiiiiesiiisssiisssis st ssssiss ssssssssssssssssesssssesssssssssssssssnsss | ssssssssenns 454,504,452 | XXX | 454,504,452 | ............ 473,127,580 0 60,752,569 (] (88,964,163) | ...oooocrvveririiniinent 0 | (88,964,163) | ....ovvvrrrverirrirand 0 XXX XXX
9799999. Total - Common Stock 454,504,452 454,504,452 473,127,580 0 60,752,569 0 ) XXX XXX
9899999. Total Common and Preferred Stock 454,504,452 454,504,452 473,127,580 0 60,752,569 0 ) XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....1, the total $ value (included in Column 8

) of all such issues §.....
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Bonds - U.S. Political Subdivisions of States
02765U  CR 3 | AMERICAN MUNI PWR-OHIO INC OH 09/12/2018......... Mesirow Capital Markets 4,993,205 3,985,000 19,431
2499999. Total - Bonds - U.S. Political Subdivisions of States 4,993,205 3,985,000 19,431
Bonds - U.S. Special e and Special A
16753Q  BH 9 |CHICAGO ILHSG AUTH 4.361% 01/01/38 09/14/2018......... Cabrera 5,000,000 5,000,000 0
3140H6 CB 3 | Fannie Mae BJ4565 4.000% 01/01/48 09/12/2018.. Morgan Stanley DWD 23,811,868 23,413,114 26,015
59333P  3W 6 | MIAMI-DADE CNTY FL AVIATION RE 09/12/2018 Citigroup Global 4,977,400 5,000,000 8,322
678553  BK 3 | OKLAHOMA CITY OK ECON DEV TRUS 09/12/2018......... Bank of America 5,000,000 5,000,000 0
70917S  3H 4 | PENNSYLVANIA ST HGR EDUCTNL FA. 09/12/2018......... Wells Fargo Funds. 4,913,950 5,000,000 4,667
73358W X9 0 |[PORTAUTHNY&NJ 4.031% 09/01/48 09/12/2018......... Citigroup Global 4,764,672 4,800,000 8,062
3199999. Total - Bonds - U.S. Special Revenue and Special A 1t 48,467,890 | oo 48,213,114 | oo 47,066
Bonds - Industrial and Miscell
00206R  CS 9 |AT&TINC 3.600% 02/17/23 09/20/2018......... Jefferies & Co 1,489,290 1,500,000 5,550
00440E  AQ 0 |Ace Ina Holdings 4.150% 03/13/43 02/15/2018......... MarketAxess 2,053,560 2,000,000 36,197
010392  FP 8 |Alabama PwrCo 4.300% 01/02/46 02/15/2018......... Susquehanna Intl 2,120,520 2,000,000 11,467
023135 AP 1 |Amazon com Inc 4.800% 12/05/34 09/19/2018......... Citigroup Global 1,089,520 1,000,000 | oooovverrririrerierierinerieeens 14,133
025816  BF 5 | American Express Co 4.050% 12/03/42. 02/22/2018......... Goldman Sachs & Company. 1,481,190 1,500,000 | ooooeveerririreneerierieeieeens 14,006
03040W AP 0 | American Water Works  4.000% 12/01/46. 02/21/2018......... Various 3,553,695 3,500,000 31,056
03524B  AF 3 | ANHEUSER-BUSCH INBEV FIN 02/21/2018 Barclays Capital 2,071,040 2,000,000 5,653
037833  BW 9 |Apple Computer Inc  4.500% 02/23/36 09/19/2018.. Morgan Stanley DWD 1,936,530 1,800,000 6,300
04650N  AB 0 |AT&TINC 5.350% 09/01/40. 09/18/2018 JP Morgan 1,968,980 2,000,000 5,647
06050T  JZ 6 |BANK OF AMERICA NA 6.000% 10/15/36 09/19/2018 Bank of America 4,149,670 3,500,000 91,000
07274N  BD 4 |BAYER US FINANCE IILLC 07/12/2018.. Tax Free Exchange 902,579 1,000,000 0
084670  BK 3 |Berkshire Hathaway Inc/Cl A 02/15/2018 Wells Fargo Funds. 2,709,950 2,500,000 2,813
097023  BS 3 |Boeing Co 3.375% 06/15/46 02/15/2018......... Pierpont 2,289,350 2,500,000 15,234
12189L  AX 9 | BURLINGTN NORTH SANTA FE 02/15/2018......... Citigroup Global 1,106,530 1,000,000 22,064
126650 CY 4 |CVS Health Corp 4.780% 03/25/38 09/18/2018......... RBC Capital Markets 992,220 1,000,000 25,361
172967 LU 3 | Citigroup Inc  3.878% 01/24/39 09/18/2018......... Barclays Capital 1,473,056 1,600,000 9,652
20030N  BK 6 | Comcast Corp 4.750% 03/01/44 02/15/2018......... Wells Fargo Funds. 2,157,520 2,000,000 44,597
202795 UM 3 | Commonwealth Edison Co. 02/21/2018......... Deutsche Bank 1,901,615 1,900,000 633
20825C  AQ 7 | Conocophillips  6.500% 02/01/39. 09/18/2018......... Bank of America 2,568,560 2,000,000 17,694
209111 FH 1 |Consolidated Edison 3.850% 06/15/46. 02/21/2018......... Various 2,931,160 3,000,000 21,175
233835 AQ 0 |Daimler Chrysler NA Holding: 09/19/2018......... Various 2,307,680 1,646,000 [ .eovoveerereeeeeeeeee e 24 484
244199  BF 1 |Deere & Company 3.900% 06/09/42 02/15/2018......... Wells Fargo Funds. 2,053,240 2,000,000 15,383
25468P DB 9 |Disney (Walt) Co 4.125% 06/01/44 02/15/2018......... Stifel, Nicolaus and Co. 781,080 750,000 6,789
25470D  AQ 2 | DISCOVERY COMMUNICATIONS. 09/20/2018......... Credit Suisse. 957,480 1,000,000 328
26444H  AA 9 | DUKE ENERGY FLORIDA LLC 02/21/2018......... Various 1,824,780 2,000,000 26,539
37045V AP 5 | General Motors Co  5.150% 04/01/38 09/18/2018......... MarketAxess. 929,560 1,000,000 | oooovverrrirerereerierierieeens 24,176
46647P  AK 2 | JPMORGAN CHASE & CO  4.032% 07/24/48 02/21/2018 Nomura Securities 966,170 1,000,000 3,248
478160 BK 9 |Johnson & Johnson 4.500% 12/05/43 02/21/2018.. Jefferies & Co 2,222,600 2,000,000 19,500
48305Q AB 9 |KAISER FOUNDATION HOSPIT. 09/12/2018 Citigroup Global 4,481,440 4,000,000 88,292
494550  BL 9 |Kinder Morgan Ener Part 09/21/2018 Cambridge International 3,019,890 3,000,000 7,900
589331  AS 6 |Merck & CoInc 3.600% 09/15/42 02/21/2018.. Wells Fargo Funds. 1,919,760 2,000,000 31,600
59562V BD 8 | Bershire Hathaway Energy 02/21/2018......... Jefferies & Co 2,325,000 2,000,000 27,610
61746B  EG 7 |Morgan Stanley 4.375% 01/22/47 02/21/2018......... US Bancorp Piper Jaffrey 1,017,980 1,000,000 3,767
68389X AV 7 |Oracle Corp 4.300% 07/08/34 09/19/2018......... Morgan Stanley DWD 2,040,220 2,000,000 17,439
713448 DD 7 |PepsicoInc 4.450% 04/14/46 02/21/2018......... Bank of America 1,276,753 1,187,500 | covooeviiririerieeieerieeens 18,936
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74432Q  AQ 8 |Prudential Financial Inc 09/19/2018......... Wells Fargo Funds. 1,136,430 1,000,000 | oooovvrerrrrirereerierierineenes 15,358
74456Q BQ 8 |Public Services Electric & Gas 02/21/2018......... Wells Fargo Funds. 4,921,050 5,000,000 90,778
824348 AV 8 | Sherwin Williams Co  3.125% 06/01/24 09/20/2018.. Goldman Sachs & Company. 1,923,740 2,000,000 19,618
828807 CT 2 |Simon Property Group LP. 02/15/2018 Bank of America 2,500,300 2,500,000 41,024
89417E AL 3 | TRAVELERS COS INC 3.750% 05/15/46 02/15/2018......... Wells Fargo Funds. 1,444,950 1,500,000 | oooovvrerirrrirereerierisenineenns 14,844
909318  AA 5 |UNITED AIR 2018-1 AAPTT 09/19/2018.. Robert W. Baird & Co 671,727 700,000 1,361
911312 AN 6 |United Parcel Service 4.875% 11/15/40 02/21/2018 Susquehanna Intl 3,373,500 3,000,000 39,813
92343V CR 3 |Verizon Communication: 09/20/2018......... Millennium Advisors. 986,560 1,000,000 | coooevrrereeeeeeeeee s 13,903
92826C  AF 9 |VISAINC CLASS A SHARES 02/15/2018......... US Bancorp Piper Jaffrey. 2,111,760 2,000,000 15,767
136375 CK 6 | Canadian National Railway Co A 02/21/2018......... Various 4,020,415 4,500,000 | ..ocovorerrerieieeseeeee s 7,733
009279  AC 4 |AIRBUS SE 3.950% 04/10/47 D 02/15/2018......... Morgan Stanley DWD 1,001,500 1,000,000 | ooooovverrreeeieeeeeierieeeieeeens 14,264
055451 AR 9 |BHP Billiton Finance 4.125% 02/24/42 .|D 02/15/2018......... Stifel, Nicolaus and Co 1,026,820 1,000,000 20,167
2027A0  UN 0 | COMMONWEALTH BANK AUST D 02/21/2018......... Citigroup Global 953,980 1,000,000
25243Y AV 1 |Diageo Capital PLC 3.875% 04/29/43 D 02/21/2018......... Bank of America 1,986,220 2,000,000
76720A  AG 1 |RIOTINTOFIN USAPLC 4.125% 08/21/42 D 02/22/2018......... Stifel, Nicolaus and Co. 1,523,850 1,500,000
822582 BE 1 | SHELL INTERNATIONAL FIN D 09/19/2018......... Bank of America 4,039,760 4,000,000
3899999. Total - Bonds - Industrial and Miscellaneous 102,692,730 99,583,500
8399997. Total - Bonds - Part 3 156,153,825 ....151,781,614 ...1,146,776
8399998. Total - Bonds - Summary Item from Part 5 8,111,171 8,001,473 24,415
8399999. Total - Bonds 164,264,996 ....159,783,087 71191

Common Stocks - Mutual Funds
89154W 79 1 | Touchstone Funds Active Bond Fund Class 12/27/2018......... Various. 67,568.140 | ..o 677,212 XXX 0
89154Q 29 9 | Touchstone Funds Large Cap Focused Fund 12/27/2018.. Various 25,855.550 1,017,475 XXX 0
018792 82 0 |VPS International Growth 1212412018 AB 2,766.886 63,740 XXX 0
018792 55 6 |VPS International Value 12/31/2018......... AB 27,758.070 XXX 0
018792 53 1 |VPS Small Mid Cap 12/31/2018......... AB 12,557.952 XXX 0
018792 51 5 |VPS Value 12/24/2018......... AB 291.956 4,996 XXX 0
015544 70 3 | Alger Capital Appreciation 12/31/2018......... Alger Shareholder Services 5,992.805 428,956 XXX 0
015544 50 5 |Alger Large Cap Growth 12/26/2018......... Alger Shareholder Services 50,672.398 | ..o 2,722,212 XXX 0
015544 40 6 |Alger Small Cap Growth 12/3112018......... Alger Shareholder Services 18,359.184 | ..o 441,029 XXX 0
024936 60 1 |VP Income & Growth 12/27/2018......... American Century 44,460.324 ...436,960 XXX 0
02507T 30 8 |VP Inflation Protection | 12/31/2018......... American Century 12,243.547 ..122,162 XXX 0
024936 20 5 |VP International 12/31/2018......... American Century 65,434.453 | .oooriiicee i 754,194 XXX 0
024936 88 2 |VPUltra 12/24/2018......... American Century 1,841.023 33,655 XXX 0
024936 10 6 |VP Value 12/31/2018......... American Century 28,161.988 | ..o 312,009 XXX 0
25159W 60 0 | Deutsche CROCIU.S. VIP 12/31/2018......... DWS 2,840.100 42,627 XXX 0
25155X 40 4 |Deutsche Small Cap Index VIP A 12/27/2018......... DWS 10,111.582 | oo 181,954 XXX 0
25159W 87 3 | Deutsche Small Mid Cap Value VIP B 12/31/2018......... DWS 35,141.885 522,063 XXX 0
26201X 10 9 | Sustainable US Equity Port Inc 12/20/2018 Dreyfus 2,911.633 93,900 XXX 0
261976 80 7 |VIF Appreciation 12/31/2018.. Dreyfus 3,187.499 .123,473 XXX 0
261976 70 8 |VIF Opportunistic Small Cap 1212412018 Dreyfus 894.714 45,617 XXX 0
261976 60 9 |VIF Quality Bond 12/04/2018 Dreyfus 2,635.542 XXX 0
922174 30 5 | VIP Equity Income 12/31/2018.. Fidelity Investments 45,698.252 XXX 0
922174 82 6 | VIP Government Money Market 713 12/31/2018......... Fidelity Investments 1,046,426.110 XXX 0
922174 40 4 |VIP Growth 12/31/2018......... Fidelity Investments 42424431 XXX 0
922174 20 6 |VIP High Income 12/3112018......... Fidelity Investments 79,586.418 XXX 0
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922175 50 0 |VIP Il Contrafund 12/3112018......... Fidelity Investments 44,939.231 | oo 1,532,721 XXX 0
922175 30 2 |VIP Il Index 500 12/31/2018 Fidelity Investments 8,752.766 2,350,712 XXX 0
922176 40 9 |VIP IIl Mid Cap 12/31/2018.. Fidelity Investments 18,989.140 XXX 0
922175 10 4 | VIP Investment Grade Bond 12/19/2018 Fidelity Investments 62,901.308 XXX 0
922174 50 3 |VIP Overseas 12/31/2018 Fidelity Investments 26,716.453 562,752 XXX 0
922176 71 4 | Value Strategies 12/24/2018.. Fidelity Investments 1,838.217 23,551 XXX 0
355150 64 0 |Franklin Global Real Estate VIP Fund 1212412018 Franklin Templeton T,084.243 | .oooeeees 111,814 XXX 0
355150 69 9 |Franklin Mutual Global Discovery VIP Fund 12/31/2018......... Franklin Templeton 2,804.221 56,342 XXX 0
355150 55 8 |Franklin Mutual Shares VIP Fund 12/24/2018......... Franklin Templeton 4,935.274 | oo 98,778 XXX 0
355150 59 0 | Franklin Small Cap Value VIP Fund 12/31/2018......... Franklin Templeton T,346.141 | oo 127,445 XXX 0
355150 52 5 |Franklin Small-Mid Cap Growth VIP Fund 12/26/2018......... Franklin Templeton 2,089.131 36,859 XXX 0
355150 87 1 | Franklin US Government Securities VIP Fund 12/20/2018......... Franklin Templeton 4,710.122 56,493 XXX 0
355150 39 2 | Templeton Foreign VIP Fund 12/31/2018......... Franklin Templeton 12,881,423 | oo 187,137 XXX 0
008892 41 6 |V.I. Health Care 12/31/2018......... Invesco 19,523.412 | v 512,960 XXX 0
00888X 59 1 |V.I. Mid Cap Growth 12/31/2018......... Invesco 23,310.825 133,699 XXX 0
008892 32 5 |V.I. Technology 12/31/2018......... Invesco 6,973.202 178,505 XXX 0
480906 78 3 |IT Small Cap Core 12/28/2018......... J.P. Morgan 5,115.246 | .ooooereeeeeeerieeseineeenns 130,821 XXX 0
641222 10 4 | AMT Large Cap Value Portfolio 12/31/2018......... Neuberger Berman 20,762.667 322,299 XXX 0
641222 85 6 | AMT Mid Cap Growth Portfolio Class S 12/28/2018 Neuberger Berman 2,385.285 60,345 XXX 0
641222 50 0 | AMT Mid-Cap Growth Class | 12/24/2018.. Neuberger Berman 1,561.314 XXX 0
007575 30 1 | AMT Short Duration Bond 12/10/2018 Neuberger Berman 16,554.704 XXX 0
641222 60 9 | AMT Sustainable Equity 12/24/2018 Neuberger Berman 70.564 XXX 0
683811 77 2 | Conservative Balanced Fund/VA 12/19/2018.. Oppenheimer 443.095 XXX 0
683811 83 0 | Global Strategic Income 12/31/2018 Oppenheimer 8,113.143 XXX 0
683811 82 2 | Main Street Small Cap 12/24/2018......... Oppenheimer 626.256 XXX 0
779547 87 8 |Blue Chip Growth 12/24/2018......... T. Rowe Price 5,838.067 186,800 XXX 0
779547 86 0 |Equity Income 12/31/2018......... T. Rowe Price 26,680.079 700,164 XXX 0
779547 88 6 |Health Sciences 12/24/2018......... T. Rowe Price 6,980.455 293,697 XXX 0
77954T 30 8 |Personal Strategy 12/26/2018......... T. Rowe Price 26,526.927 537,066 XXX 0
89154T 71 5 |Balanced 12/27/2018......... Touchstone 143,185.986 | ...ooorvvrrrerierieeiieeriens 1,564,133 XXX 0
89154T 74 9 |Bond 12/27/2018......... Touchstone 44,005.429 410,287 XXX 0
89154T 73 1 | Common Stock 12/31/2018......... Touchstone 2,010,187.093 | .... ..16,238,492 XXX 0
89154T 72 3 | Small Company 12/31/2018......... Touchstone 211,281.680 | ..ocvevrerireerirseeeisenein 2,948,718 XXX 0
921082 50 9 | Unconstrained Emerging Markets Fd 12/31/2018......... VanEck 18,310.303 | oo 150,098 XXX 0
921082 60 8 |VIP Emerging Markets 12/31/2018......... VanEck 25,904.325 367,784 XXX 0
921082 30 1 |VIP Global Hard Assets 12/31/2018......... VanEck 8732127 | oo 185,597 XXX 0
949756 85 2 |VT Discovery Il 12/31/2018......... Wells Fargo 33,136.273 | oo 1,045,107 XXX 0
949756 84 5 | VT Opportunity 12/31/2018......... Wells Fargo 14,593.128 380,635 XXX 0
018792 82 0 |VPS International Growth 12/24/2018 AB 2,102.785 XXX 0
018792 55 6 |VPS International Value 12/28/2018.. AB 18,131.012 ...267,827 XXX 0
018792 53 1 |VPS Small Mid Cap 12/28/2018 AB 10,885.357 223,475 XXX 0
018792 51 5 |VPS Value 12/17/2018 AB 95.395 1,607 XXX 0
015544 70 3 | Alger Capital Appreciation 12/31/2018.. Alger Shareholder Services 6,238.739 448,014 XXX 0
015544 50 5 |Alger Large Cap Growth 12/26/2018......... Alger Shareholder Services 27,438.667 | ..o 1,435,900 XXX 0
015544 40 6 | Alger Small Cap Growth 12/28/2018......... Alger Shareholder Services 3,725.197 93,774 XXX 0
024936 60 1 |VP Income & Growth 12/3112018......... American Century 32,153.717 | v 320,680 XXX 0
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02507T 30 8 | VP Inflation Protection | 12/3112018......... American Century 7,403.255 XXX 0
024936 20 5 | VP International 12/28/2018 American Century 45,036.151 XXX 0
024936 88 2 |VPUltra 12/24/2018.. American Century 428.667 XXX 0
024936 10 6 |VP Value 12/27/2018 American Century 10,032.206 XXX 0
25159W 60 0 | Deutsche CROCI U.S. VIP 12/3112018......... DWS 1,932.985 XXX 0
25155X 40 4 |Deutsche Small Cap Index VIP A 12/24/2018.. DWS 480.765 8,064 XXX 0
25159W 87 3 | Deutsche Small Mid Cap Value VIP B 12/31/2018 DWS 20,062.625 293,038 XXX 0
26201X 10 9 | Sustainable US Equity Port Inc 12/03/2018......... Dreyfus 1,787.270 58,359 XXX 0
261976 80 7 |VIF Appreciation 12/31/2018......... Dreyfus 3,220.359 133,235 XXX 0
261976 70 8 |VIF Opportunistic Small Cap 12/18/2018......... Dreyfus 1,367.638 | oooooiiirerees 70,889 XXX 0
261976 60 9 |VIF Quality Bond 12/14/2018......... Dreyfus 8,010.134 91,873 XXX 0
922174 30 5 |VIP Equity Income 12/28/2018......... Fidelity Investments 18,922.377 | oo 410,402 XXX 0
922174 82 6 |VIP Government Money Market 713 12/31/2018......... Fidelity Investments 3,319,632.590 | ovoevrereirrinieree i 3,319,632 XXX 0
922174 40 4 |VIP Growth 12/28/2018......... Fidelity Investments 14,365.005 922,080 XXX 0
922174 20 6 |VIP High Income 12/19/2018......... Fidelity Investments 46,562.850 | ....oovvrrerrerrienrieeieeieiens 242,111 XXX 0
922175 50 0 |VIP Il Contrafund 12/31/2018......... Fidelity Investments 23,684.268 803,323 XXX 0
922175 30 2 |VIP Il Index 500 12/3112018......... Fidelity Investments 1,604.290 | ooooniirieinceieee i 420,375 XXX 0
922176 40 9 |VIP Il Mid Cap 12/28/2018......... Fidelity Investments 11,018.830 382,997 XXX 0
922175 10 4 | VIP Investment Grade Bond 12/31/2018 Fidelity Investments 22,494.881 ..279,678 XXX 0
922174 50 3 |VIP Overseas 12/31/2018.. Fidelity Investments 7,133.949 ..154,187 XXX 0
922176 71 4 |Value Strategies 12/31/2018 Fidelity Investments 2,066.101 26,473 XXX 0
355150 64 0 |Franklin Global Real Estate VIP Fund 12/31/2018 Franklin Templeton 2,694.116 42,752 XXX 0
355150 69 9 | Franklin Mutual Global Discovery VIP Fund 12/31/2018.. Franklin Templeton 5,190.415 XXX 0
355150 55 8 | Franklin Mutual Shares VIP Fund 12/19/2018 Franklin Templeton 3,243.464 XXX 0
355150 59 0 |Franklin Small Cap Value VIP Fund 12/28/2018......... Franklin Templeton 3,930.456 XXX 0
355150 52 5 |Franklin Small-Mid Cap Growth VIP Fund 12/07/2018......... Franklin Templeton 2813343 | oo 42,720 XXX 0
355150 87 1 |Franklin US Government Securities VIP Fund 09/20/2018......... Franklin Templeton 2,148.007 25,613 XXX 0
355150 39 2 | Templeton Foreign VIP Fund 12/121/2018......... Franklin Templeton 9,562.984 140,186 XXX 0
008892 41 6 |V.l. Health Care 09/20/2018......... Invesco 9,887.613 | oo 259,972 XXX 0
00888X 59 1 |V.I. Mid Cap Growth 12/28/2018......... Invesco 9,690.669 55,748 XXX 0
008892 32 5 |V.I Technology 12/24/2018......... Invesco 4215479 | oovorere s 108,023 XXX 0
480906 78 3 |IT Small Cap Core 12/28/2018......... J.P. Morgan 2,561.528 64,693 XXX 0
641222 10 4 | AMT Large Cap Value Portfolio 12/06/2018......... Neuberger Berman 9,139.427 | ooveeeee e 139,324 XXX 0
641222 85 6 |AMT Mid Cap Growth Portfolio Class S 12/20/2018......... Neuberger Berman 1,595.710 XXX 0
641222 50 0 | AMT Mid-Cap Growth Class | 12/31/2018......... Neuberger Berman 4,435,969 | ... XXX 0
007575 30 1 | AMT Short Duration Bond 12/31/2018......... Neuberger Berman 19,912,153 | oo 207,331 XXX 0
641222 60 9 | AMT Sustainable Equity 12/24/2018......... Neuberger Berman 316.581 7,572 XXX 0
683811 77 2 | Conservative Balanced Fund/VA 12/03/2018......... Oppenheimer 4670461 | oo 72,186 XXX 0
683811 83 0 | Global Strategic Income 12/14/12018 Oppenheimer 56,799.470 ..276,758 XXX 0
683811 82 2 |Main Street Small Cap 12/17/2018.. Oppenheimer 4,021.505 ..101,220 XXX 0
779547 87 8 |Blue Chip Growth 12/31/2018 T. Rowe Price 5,360.231 167,778 XXX 0
779547 86 0 |Equity Income 12/24/2018 T. Rowe Price 19,445.272 | oo 476,059 XXX 0
77954T 88 6 |Health Sciences 12/31/2018.. T. Rowe Price 3,802.095 152,009 XXX 0
77954T 30 8 |Personal Strategy 12/26/2018......... T. Rowe Price TAT8.304 | oo 144,622 XXX 0
89154T 71 5 |Balanced 12/27/2018......... Touchstone 226,102.756 2,389,552 XXX 0
89154T 74 9 |Bond 12/3112018......... Touchstone 43411.356 | oo 403,459 XXX 0
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89154T 73 1 | Common Stock 12/27/2018......... Touchstone 1,026,252.617 | .oovvvoeerrrererirenissniisninens 8,105,856 XXX 0
89154T 72 3 | Small Company 12/31/2018 Touchstone 147,377.976 2,035,213 XXX 0
921082 50 9 |Unconstrained Emerging Markets Fd 12/31/2018.. VanEck 28,653.057 232,957 XXX 0
921082 60 8 |VIP Emerging Markets 12/28/2018 VanEck 17,270.635 | ..o 238,580 XXX 0
921082 30 1 |VIP Global Hard Assets 12/28/2018 VanEck 5,086.475 102,976 XXX 0
949756 85 2 |VT Discovery Il 12/27/2018.. Wells Fargo 12,304.993 XXX 0
949756 84 5 | VT Opportunity 12/18/2018 Wells Fargo 10,355.909 XXX 0
018792 82 0 |VPS International Growth 12/11/2018......... AB 272.239 XXX 0
018792 55 6 |VPS International Value 12/28/2018......... AB 2588.315 38,530 XXX 0
018792 53 1 |VPS Small Mid Cap 12/28/2018......... AB 1,217.934 | oo 24,388 XXX 0
015544 70 3 | Alger Capital Appreciation 12/24/2018......... Alger Shareholder Services 901.734 65,201 XXX 0
015544 50 5 |Alger Large Cap Growth 12/18/2018......... Alger Shareholder Services 2,788.388 | oo 151,008 XXX 0
015544 40 6 |Alger Small Cap Growth 12/24/12018......... Alger Shareholder Services 18.321 459 XXX 0
024936 60 1 |VP Income & Growth 12/27/2018......... American Century 3,375.975 33,001 XXX 0
02507T 30 8 |VP Inflation Protection | 12/27/2018......... American Century 677.785 6,683 XXX 0
024936 20 5 |VP International 12/28/2018......... American Century 5,243.219 60,211 XXX 0
024936 88 2 |VPUltra 12/18/2018......... American Century 262.261 4,642 XXX 0
024936 10 6 |VP Value 12/27/2018......... American Century 2,662.855 29,595 XXX 0
25159W 60 0 |Deutsche CROCIU.S. VIP 04/25/2018 DWS 25.462 XXX 0
25159W 87 3 | Deutsche Small Mid Cap Value VIP B 12/28/2018.. DWS 5,449.267 XXX 0
26201X 10 9 | Sustainable US Equity Port Inc 03/19/2018 Dreyfus 29.761 XXX 0
261976 80 7 |VIF Appreciation 12/31/2018 Dreyfus 274.308 10,556 XXX 0
261976 60 9 |VIF Quality Bond 12/17/2018.. Dreyfus 217.222 2,452 XXX 0
922174 30 5 |VIP Equity Income 1212412018 Fidelity Investments 548.713 11,950 XXX 0
922174 82 6 | VIP Government Money Market 713 12/31/2018......... Fidelity Investments 100,617.320 | coovoeveeeerereeeee e 100,617 XXX 0
922174 40 4 |VIP Growth 12/27/2018......... Fidelity Investments 3,589.101 231,215 XXX 0
922174 20 6 |VIP High Income 12/19/2018......... Fidelity Investments 4,979.025 25,901 XXX 0
922175 50 0 |VIP Il Contrafund 12/24/2018......... Fidelity Investments 5,426.453 | ... 186,045 XXX 0
922175 30 2 |VIP Il Index 500 12/19/2018......... Fidelity Investments 1,433.264 380,609 XXX 0
922176 40 9 |VIP Il Mid Cap 12/28/2018......... Fidelity Investments 1,353.559 | oo 46,649 XXX 0
922175 10 4 | VIP Investment Grade Bond 12/19/2018......... Fidelity Investments 3,620.215 45,142 XXX 0
922174 50 3 | VIP Overseas 12/28/2018......... Fidelity Investments 1,041.330 XXX 0
922176 71 4 | Value Strategies 12/26/2018......... Fidelity Investments 284.239 XXX 0
355150 64 0 |Franklin Global Real Estate VIP Fund 06/15/2018......... Franklin Templeton 66.430 XXX 0
355150 69 9 | Franklin Mutual Global Discovery VIP Fund 10/05/2018......... Franklin Templeton 25.380 XXX 0
355150 55 8 | Franklin Mutual Shares VIP Fund 12/26/2018......... Franklin Templeton 352.238 XXX 0
355150 59 0 | Franklin Small Cap Value VIP Fund 06/15/2018......... Franklin Templeton 1,174.094 XXX 0
355150 52 5 |Franklin Small-Mid Cap Growth VIP Fund 12/28/2018......... Franklin Templeton 200.885 XXX 0
355150 87 1 |Franklin US Government Securities VIP Fund 11/26/2018 Franklin Templeton 114.145 XXX 0
355150 39 2 | Templeton Foreign VIP Fund 12/24/2018.. Franklin Templeton 1,162.591 XXX 0
008892 41 6 |V.l. Health Care 10/22/2018 Invesco 788.811 XXX 0
00888X 59 1 |V.I. Mid Cap Growth 12/17/2018 Invesco 63.739 XXX 0
008892 32 5 |V.I Technology 12/24/2018.. Invesco 196.876 XXX 0
480906 78 3 |IT Small Cap Core 12/21/2018......... J.P. Morgan 764.538 XXX 0
641222 10 4 | AMT Large Cap Value Portfolio 12/21/2018......... Neuberger Berman 3,338.874 XXX 0
641222 85 6 | AMT Mid Cap Growth Portfolio Class S 12/28/2018......... Neuberger Berman 603.427 14,909 XXX 0
641222 50 0 |AMT Mid-Cap Growth Class | 10/15/2018......... Neuberger Berman 22.350 630 XXX 0
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007575 30 1 | AMT Short Duration Bond 12/20/2018......... Neuberger Berman 2,638.740 27,493 XXX 0
683811 83 0 | Global Strategic Income 06/19/2018 Oppenheimer 165.941 839 XXX 0
779547 87 8 |Blue Chip Growth 12/28/2018.. T. Rowe Price 228.547 7,014 XXX 0
779547 86 0 |Equity Income 12/18/2018 T. Rowe Price 3,866.753 97,164 XXX 0
77954T 88 6 |Health Sciences 12/18/2018 T. Rowe Price 216.958 8,795 XXX 0
89154T 71 5 |Balanced 12/27/2018.. Touchstone 9,695.420 102,780 XXX 0
89154T 74 9 |Bond 1212712018 Touchstone 6,872.495 64,084 XXX 0
89154T 73 1 | Common Stock 12/28/2018......... Touchstone 87277425 | ooorvrerserreereereesiis 706,501 XXX 0
89154T 72 3 | Small Company 12/26/2018......... Touchstone 23,312.438 329,413 XXX 0
921082 50 9 | Unconstrained Emerging Markets Fd 12/20/2018......... VanEck 3,003.747 24,489 XXX 0
921082 60 8 |VIP Emerging Markets 12/28/2018......... VanEck 3,548.023 45313 XXX 0
921082 30 1 |VIP Global Hard Assets 12/28/2018......... VanEck 847.514 17,859 XXX 0
949756 85 2 |VT Discovery Il 12/28/2018......... Wells Fargo 2,151.049 | oo 67,562 XXX 0
949756 84 5 |VT Opportunity 12/28/2018......... Wells Fargo 3,969.343 103,244 XXX 0
922174 30 5 |VIP Equity Income 12/19/2018......... Fidelity Investments 1,436.875 30,846 XXX 0
922174 10 7 |VIP Government Money Market 153 12/31/2018......... Fidelity Investments 668.880 668 XXX 0
922174 40 4 |VIP Growth 02/09/2018......... Fidelity Investments 0.005 0 XXX 0
922175 10 4 | VIP Investment Grade Bond 12/19/2018......... Fidelity Investments 122190 | oo 1,510 XXX 0
015544 70 3 | Alger Capital Appreciation 12/18/2018 Alger Shareholder Services 546.792 39,219 XXX 0
015544 50 5 | Alger Large Cap Growth 12/18/2018.. Alger Shareholder Services 2,615.300 141,792 XXX 0
015544 40 6 |Alger Small Cap Growth 12/18/2018 Alger Shareholder Services 928.410 23,740 XXX 0
024936 60 1 |VP Income & Growth 12/27/2018 American Century 993.362 9,640 XXX 0
02507T 20 9 | VP Inflation Protection Il 12/27/2018.. American Century 287.355 2,821 XXX 0
024936 10 6 |VP Value 12/31/2018 American Century 2,485.585 26,119 XXX 0
25155X 10 7 | Deutsche Equity 500 Index VIP A 12/31/2018......... DWS 6,336.054 127,676 XXX 0
25155X 40 4 |Deutsche Small Cap Index VIP A 12/04/2018......... DWS 1,219.499 20,800 XXX 0
922174 82 6 |VIP Government Money Market 713 12/31/2018......... Fidelity Investments 5,784.500 5,784 XXX 0
922175 10 4 | VIP Investment Grade Bond 12/31/2018......... Fidelity Investments 1,014.713 | oo 12,645 XXX 0
922174 50 3 |VIP Overseas 12/31/2018......... Fidelity Investments 22,618.287 500,848 XXX 0
008892 41 6 |V.l. Health Care 12/06/2018......... Invesco 243.995 6,370 XXX 0
00888X 59 1 |V.l. Mid Cap Growth 09/20/2018......... Invesco 148.062 XXX 0
008892 32 5 |V.I. Technology 09/20/2018......... Invesco 50.755 XXX 0
480906 78 3 |IT Small Cap Core 05/24/2018......... J.P. Morgan 34.972 XXX 0
61691F 79 7 | Core Plus Fixed Income 12/06/2018......... Morgan Stanley 6,470.744 XXX 0
61691F 10 2 | Emerging Markets Equity 12/10/2018......... Morgan Stanley 25,165.047 XXX 0
61691F 82 1 |U.S. Real Estate 07/05/2018......... Morgan Stanley 218.962 XXX 0
641222 10 4 | AMT Large Cap Value Portfolio 12/10/2018......... Neuberger Berman 1,947.343 XXX 0
89154T 71 5 |Balanced 12/27/2018......... Touchstone 1,411.972 XXX 0
89154T 74 9 |Bond 121272018 Touchstone 0.871 XXX 0
89154T 73 1 | Common Stock 12/31/2018.. Touchstone 188,359.474 XXX 0
89154T 72 3 | Small Company 12/31/2018 Touchstone 11,506.444 XXX 0
949756 85 2 |VT Discovery Il 12/10/2018 Wells Fargo 280.982 XXX 0
949756 84 5 |VT Opportunity 12/31/2018.. Wells Fargo 4,724.094 XXX 0
018792 82 0 |VPS International Growth 12/24/2018......... AB 613.905 XXX 0
018792 55 6 |VPS International Value 12/31/2018......... AB 3,404.096 XXX 0
018792 53 1 |VPS Small Mid Cap 12/26/2018......... AB 856.315 17,858 XXX 0
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018792 51 5 |VPS Value 11/23/2018......... AB 93.461 1,581 XXX 0
015544 70 3 | Alger Capital Appreciation 12/24/2018 Alger Shareholder Services 236.626 18,055 XXX 0
015544 50 5 |Alger Large Cap Growth 12/28/2018.. Alger Shareholder Services 1,639.748 | ... 94,995 XXX 0
015544 40 6 |Alger Small Cap Growth 12/28/2018 Alger Shareholder Services 53.658 1,377 XXX 0
02507T 30 8 | VP Inflation Protection | 1212712018 American Century 295.533 2,939 XXX 0
024936 20 5 | VP International 12/26/2018.. American Century 3,516.795 39,667 XXX 0
024936 10 6 |VP Value 1212712018 American Century 1,055.886 | ..ocvvvvrvcrirmreeneeesseenseseenninns 12,103 XXX 0
25155X 40 4 | Deutsche Small Cap Index VIP A 12/24/2018......... DWS 530.439 9,428 XXX 0
25159W 87 3 |Deutsche Small Mid Cap Value VIP B 12/26/2018......... DWS 2,598.690 38,064 XXX 0
922174 30 5 | VIP Equity Income 12/24/12018......... Fidelity Investments 108.579 2,408 XXX 0
922174 82 6 | VIP Government Money Market 713 12/31/2018......... Fidelity Investments 66,387.810 66,387 XXX 0
922174 40 4 |VIP Growth 12/28/2018......... Fidelity Investments 90.736 6,019 XXX 0
922174 20 6 |VIP High Income 12/19/2018......... Fidelity Investments 1,167.201 6,156 XXX 0
922175 50 0 |VIP Il Contrafund 12/24/2018......... Fidelity Investments 796.864 | ..ooovvvrerirrirreireriesiesisnens 27,454 XXX 0
922175 30 2 |VIP Il Index 500 12/31/2018......... Fidelity Investments 260.548 68,442 XXX 0
922176 40 9 |VIP Il Mid Cap 12/26/2018......... Fidelity Investments T10.069 | ovoorveerirriereierierierieenens 24,988 XXX 0
922175 10 4 |VIP Investment Grade Bond 12/24/2018......... Fidelity Investments 469.144 5,843 XXX 0
922174 50 3 |VIP Overseas 12/31/2018......... Fidelity Investments 1,224.039 26,726 XXX 0
922176 71 4 | Value Strategies 12/19/2018 Fidelity Investments 382.306 4,961 XXX 0
355150 69 9 | Franklin Mutual Global Discovery VIP Fund 12/28/2018.. Franklin Templeton 142.993 2,870 XXX 0
355150 55 8 | Franklin Mutual Shares VIP Fund 12/17/2018 Franklin Templeton 235.447 4,762 XXX 0
355150 59 0 | Franklin Small Cap Value VIP Fund 12/28/2018 Franklin Templeton 1,068.852 | ..o 19,794 XXX 0
355150 52 5 |Franklin Small-Mid Cap Growth VIP Fund 12/17/2018.. Franklin Templeton 842.363 14,932 XXX 0
355150 87 1 | Franklin US Government Securities VIP Fund 12/17/2018 Franklin Templeton 246.873 2,942 XXX 0
355150 39 2 | Templeton Foreign VIP Fund 12/17/2018......... Franklin Templeton 153.466 2,258 XXX 0
641222 10 4 | AMT Large Cap Value Portfolio 12/24/12018......... Neuberger Berman 114391 | e 1,834 XXX 0
641222 50 0 |AMT Mid-Cap Growth Class | 12/24/2018......... Neuberger Berman 896.708 25,107 XXX 0
007575 30 1 | AMT Short Duration Bond 12/17/2018......... Neuberger Berman 684.689 7,130 XXX 0
641222 60 9 | AMT Sustainable Equity 12117/2018......... Neuberger Berman 55.890 1,444 XXX 0
683811 77 2 |Conservative Balanced Fund/VA 12/24/2018......... Oppenheimer 89.376 1,360 XXX 0
683811 83 0 | Global Strategic Income 12/28/2018......... Oppenheimer 2,087.995 10,340 XXX 0
683811 82 2 | Main Street Small Cap 12/24/2018......... Oppenheimer 90.653 2,247 XXX 0
77954T 87 8 |Blue Chip Growth 12/18/2018......... T. Rowe Price 1,620.103 53,054 XXX 0
77954T 86 0 |Equity Income 12/18/2018......... T. Rowe Price TA43.827 | oo 37,852 XXX 0
77954T 88 6 |Health Sciences 12/24/2018......... T. Rowe Price 126.354 5,157 XXX 0
77954T 30 8 |Personal Strategy 12/18/2018......... T. Rowe Price 1,063.497 20,899 XXX 0
89154T 71 5 |Balanced 12/27/2018......... Touchstone 5,035.246 62,531 XXX 0
89154T 74 9 |Bond 12127/2018......... Touchstone 1,317.689 | v 12,291 XXX 0
89154T 73 1 | Common Stock 12/27/2018 Touchstone 33273110 | o 299,347 XXX 0
89154T 72 3 | Small Company 12/27/2018.. Touchstone 4,308.589 62,908 XXX 0
921082 50 9 | Unconstrained Emerging Markets Fd 12/17/2018 VanEck 1,631.120 | oo 13,213 XXX 0
921082 60 8 |VIP Emerging Markets 12/31/2018 VanEck 3,322.291 45,164 XXX 0
921082 30 1 |VIP Global Hard Assets 12/26/2018.. VanEck 529.687 11,279 XXX 0
018792 43 2 |VPS Balanced Wealth Strategy Portfolio 12/10/2018......... AB 1,783.266 | ..ovvoverereieceeeeeeieniens 18,857 XXX 0
018792 63 0 |VPS Growth Portfolio 08/09/2018......... AB 10.303 354 XXX 0
018792 54 9 |VPS International Value Portfolio 12/07/2018......... AB 1.166 16 XXX 0
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018792 69 7 |VPS Real Estate Investment Portfolio 08/09/2018......... AB 738.557 6,554 XXX 0
018792 52 3 |VPS Small/Mid Cap Value Portfolio 10/18/2018 AB 212.976 4,341 XXX 0
024936 67 6 |VP Capital Appreciation 11/08/2018.. American Century 12.534 195 XXX 0
024936 68 4 |VP Growth 03/27/2018 American Century 379.561 5,606 XXX 0
024936 75 9 |VP Large Company Value 12/27/2018 American Century 70.618 1,014 XXX 0
024936 85 8 VP Ultra 12/24/2018.. American Century 3,101.935 53,961 XXX 0
024936 83 3 |VP Value 1212712018 American Century 192429 2,220 XXX 0
02630E 81 4 | AFIS Asset Allocation Fund 12/18/2018......... American Funds 4,325.332 98,358 XXX 0
02630E 79 8 | AFIS Global Bond Fund 12/12/12018......... American Funds 198.728 2,214 XXX 0
02630E 84 8 | AFIS Global Growth & Income Fund 12/24/2018......... American Funds 3,665.626 51,808 XXX 0
02630E 80 6 |AFIS Global Small Capitalization Fund 11/05/2018......... American Funds 29.249 753 XXX 0
02630E 83 0 |AFIS Growth-Income Fund 12/18/2018......... American Funds 575.994 26,467 XXX 0
02630E 77 2 | AFIS High-Income Bond Fund 12/1212018......... American Funds 744.398 8,003 XXX 0
02630E 86 3 | AFIS New World Fund 12/26/2018......... American Funds 288.235 6,880 XXX 0
09253L 45 4 |Advantage US Total Market VI 12/20/2018......... Blackrock 52.247 XXX 0
09253L 48 8 |Equity Dividend V.I. Fund 12/20/2018......... Blackrock 2,481.767 XXX 0
09253L 75 1 |Global Allocation V.I. Fund 12/28/2018......... Blackrock 118.416 XXX 0
09253L 87 6 | Government Money Market V.I. Fund 12/31/2018......... Blackrock 120,162.360 ...120,162 XXX 0
922175 84 9 |VIP Contrafund 12/19/2018 Fidelity Investments 3,974.604 134,568 XXX 0
922175 73 2 |VIP Disciplined Small Cap 12/19/2018.. Fidelity Investments 5,232.701 80,667 XXX 0
922176 78 9 [VIP Dynamic Capital Appreciation 12/19/2018 Fidelity Investments 6,187.182 80,887 XXX 0
922174 66 9 |VIP Freedom Income 12/21/2018 Fidelity Investments 6,345.237 72,237 XXX 0
922176 88 8 | VIP Growth Opportunities 12/24/2018.. Fidelity Investments 1,240.971 XXX 0
922175 85 6 |VIP Index 500 1212712018 Fidelity Investments 1,982.285 539,040 XXX 0
922176 80 5 |VIP Mid Cap 12/19/2018......... Fidelity Investments 1,619.734 55,226 XXX 0
922177 20 9 | VIP Real Estate Portfolio 12/19/2018......... Fidelity Investments 692.651 11,658 XXX 0
355151 50 7 | Franklin Mutual Global Discovery VIP Fund 10/05/2018......... Franklin Templeton 216.968 4,386 XXX 0
355150 19 4 |Franklin Rising Dividends VIP Fund 12/24/2018......... Franklin Templeton 3,780.257 [ cvvvoeeeeerrereneereieesrinenenns 103,565 XXX 0
355151 10 1 |Franklin Small-Mid Cap Growth VIP Fund* 08/10/2018......... Franklin Templeton 688.765 12,641 XXX 0
355151 70 5 | Templeton Developing Markets VIP Fund 11/05/2018......... Franklin Templeton 1,831.812 | oo 17,844 XXX 0
355151 88 7 | Templeton Global Bond VIP Fund 07/18/2018......... Franklin Templeton 94.189 1,611 XXX 0
380987 68 5 |VIT Equity Index Fund 12/24/2018......... Goldman Sachs 1,948.550 29,380 XXX 0
380987 71 9 | VIT Growth Opportunities Fund 12/117/2018......... Goldman Sachs 6,542.294 XXX 0
380987 73 5 |VIT High Quality Floating Rate Fund 12/17/2018......... Goldman Sachs 414.586 XXX 0
380987 66 9 |VIT Small Cap Equity Insights Fund. 12/21/2018......... Goldman Sachs 1,456.592 XXX 0
00888X 20 3 |V.IDiversified Dividend Fund 10/19/2018......... Invesco 137.220 XXX 0
00888X 74 0 |V.IEquity and Income Fund 10/19/2018......... Invesco 293.081 XXX 0
008892 51 5 |V.IGlobal Real Estate Fund 09/20/2018......... Invesco 14.633 XXX 0
008892 66 3 |V.IHigh Yield Fund 09/20/2018 Invesco 35.312 XXX 0
008892 65 5 |V.IInternational Growth Fund 10/15/2018.. Invesco 319.927 12,004 XXX 0
008892 69 7 |V.I. Government Securities Fund 09/20/2018 Invesco 94.317 1,050 XXX 0
77954T 87 8 |Blue Chip Growth 1212412018 T. Rowe Price 5,615.476 180,930 XXX 0
77954T 86 0 | Equity Income 12/18/2018.. T. Rowe Price 3,912.320 108,319 XXX 0
77954T 88 6 | Health Sciences 12/24/2018......... T. Rowe Price 355.202 14,401 XXX 0
77954T 80 3 |Mid Cap Growth-Il 12/18/2018......... T. Rowe Price 986.620 26,247 XXX 0
89154T 71 5 |Balanced 12127/2018......... Touchstone 73,516.815 828,286 XXX 0
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89154T 74 9 |Bond 12/27/2018......... Touchstone 2,368.475 22,218 XXX 0
89154T 73 1 | Common Stock 12/27/2018......... Touchstone 62,390.851 514,893 XXX 0
89154T 72 3 | Small Company 12/12/2018.. Touchstone 4,463.840 .70,439 XXX 0
921082 75 6 |VIP Emerging Markets Fund 12/10/2018......... VanEck 1,468.395 XXX 0
921082 82 2 |VIP Global Hard Assets Fund 09/10/2018......... VanEck 124.583 XXX 0
9299999. Total - Common Stocks - Mutual Funds. 86,773,585 XXX 0
9799997. Total - Common Stocks - Part 3 86,773,585 XXX 0
9799998. Total - Common Stocks - Summary Item from Part 5 132,866 XXX 0
9799999. Total - Common Stocks: 86,906,451 XXX 0
9899999. Total - Preferred and Common Stocks 86,906,451 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks 251,171,447 XXX s 1,171,191
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r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

ei Prior Year Valuation Year's Temporary | Total Change in| Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment B/AC.V. Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - Industrial and Miscellaneous
037833 CD 0 |Apple Computer Inc  3.850% 08/04/46.. | 09/19/2018. | SusqueNanna ... | 1,898,520 | ....... 2,000,000 | ....... 1,888,200 | .......... 2,089,760 |.....(199,273) | roocoe 1,469 | o0 | e (197,804) | oo O 1,891,956 0 6,564 6,564 08/04/2046.
149123  CD 1 |Caterpillar Inc  4.300% 05/15/44 | 09/19/2018. | Barclays Capital N — 1,530,360 | ....... 1,500,000 | ....... 1,555,720 1,728,585 | ....(175,583) ) 0 1,552,152 | w0 | (21,792) | oo (21,792) 05/15/2044.
30231G AN 2 |Exxon Mobil Corporation - | 09/19/2018. | MarketAxes: 849,840 | ........2,000,000 | .......1,861,060 026,280 | .....(162,060) | . ) 0 1,866,251 | .. 0 (16,411)| ........(16,411) 03/06/2045.
427866 AW 8 | The Hershey Company 3.375% 08/15/46. | 09/19/2018. | Jefferies & Co 875,750 | ........ 1,000,000 | ......... 887,030 955,140 | ... (65,789) Ae4271) 0 890,868 0| . (15,118) [ oo (15,118) 08/15/2046.
594918 BL 7 |Microsoft Corp 4.450% 11/03/45 .. | 09/19/2018. | Sun Trust Robinson Humphrey. 2,678,025 2,500,000 2,591,470 2,937,600 | ... (348,190) (349,484) 0 2588116 0/ .. 89,909 | .......... 89,909 11/03/2045.
61166W AJ 0 |Monsanto Co 3.600% 07/15/42 .. | 07/12/2018. | Tax Free Exchange 902,579 | ... 1,000,000 894,515 919,840 | ........(18,490) | . .(17,261) 0 902,579 0 0 0 07/15/2042.
654106 AE 3 |NikelInc 3.875% 11/01/45 | 09/19/2018. | Jefferies & CO...ovvvvvvvmsvmsvesvsssesssesens | 2,153,678 2,250,000 2,201,408 2,362,208 | .....(159,302) 158,627) 0 2,203,580 0. (49,903) | ........ (49,903) 11/01/2045.
713448 DD 7 |Pepsicoinc 4.450% 04/14/46 - || 09/19/2018. | Deutsche Bank.. S 717,963 | ........ 687,500 | .......... 733,306 783,186 | ... (50,440) (51,099) 0 732,087 0| ....(14,124) | ........ (14,124) 04/14/2046.
717081 DK 6 |Pfizerinc 4.400% 05/15/44.......c.ccoovvvvirrrriins | 09/19/2018. | Barclays Capital o - 1,525,905 | ........ 1,500,000 | ........ 1,564,230 21,725,960 | ......(164,392) | covvrcioens(951) | o0 | (165,343) | croccceere (N — 1,560,617 | woocoerrren 0 /... (34,712) | oo (34,712) 05/15/2044.
90131H AH 8 |21ST CENTURY FOX AMERICA. | 09/19/2018. | US Bancorp Piper Jaffrey.........ccocoweveen | 1,036,440 | ....... 1,000,000 | ........ 1,039,300 | .......... 1,148,410 |.....(111,263) [ .o (545) | o0 [ e TUREIR:IV) | — (N 1,036,603 | .o Lo — [LGK) | — (163)]| ......48,292 | 09/15/2044.
92343V CK 8 |Verizon Communications wnr| - | 09/19/2018. | Sun Trust Robinson Humphrey. 3 N 981,970 | ....... 1,000,000 | ....... 1,020,200 | ........ 1,045,710 (26,383) (26,619) O — 1,019,002 | oo 0| (37,122 | o (37,122) | ......52,672 | 08/21/2046.
(G48833 10 0 | Weatherford International Ltd.............ccoooerrrrirrennces .. | 12/131/2018. | Weatherford International Ltd.................... 0 0 0 0 0 0 0 0 0 0 0 83
3899999. Total - Bonds - Industrial and MISCEIANEOUS.......c.vvsvsssssissssssisssissins vt | 16,151,030 | ......16,437,500 | .....16,236,439 | .......... 17,722,679 | ...(1,481,165) | .00 2,387 | o0 | o (1,478,778) | oo o] 16,243,901 | v 0| . (92,872) ] ..o (92,872)| ...633,873 | XXX
8399997. T0tal - BONS = PAM 4t sssssisssss s | 16,151,030 | ...... 16,437,500 | ...... 16,236,439 | ......... 17,722,679 |..(1,481,165)| .........2,387 | o0 [ o (1,478,778) | oo 0 | 16,243,901 | sl 0| . (92,872)| ......on (92,872)] ....633,873 XXX
8399998. Total - Bonds - Summary tem from Part 5...........cccoooiiriiiiiiiiiiiiiiiiins o | 7,844832 | ... 8,001,473 | ........ 8,111,171 0 0 (7,819) 0 8,103,351 0 [...(258,519)] ....... (258,519)| ..... 204,883 XXX
8399999, ] P 23,995,862 | ......24/438.973 | .....24,347 610 | ........ 17,722,679 | ...(1,481,165) | o000 (5,432) | oovcvrrecn0 | o (1,486,597) | oovscers 0] 24,347,252 | oo 0 |...(351,391)]......(351,391) | ....838,756 | XXX
Common Stocks - Industrial and Miscellaneous
233203 59 5 |DFAUS TARGETED VALUE.......coooomicsrine | 091212018, | VAIIOUS. oo | 254,116,480 | ....... 6,552,471 XXX [ 5,431,074 | ... 6,324,959 | ......(893,885) (893,885) 0 5,431,074 0|.1,121,398 |...1,121,398 | ...... 16940 | XXX
464287 47 3 |iShares | 091272018, | VAIIOUS. .o | 138,826.000 | ......12,362,831 XXX [ 9,640,643 | ... 12,376,338 |...(2,735,695) | o0 | o0 | (2,735,695) 0 9,640,643 0|.2722188 |...2,722,188 | ... 4119 | XXX
464287 59 8 |iShare v | 09M212018. | VaIIOUS..ooovsoesvvssrssesssssesssnsssssnies | 99,481.000 | .....12,410,718 XXX [ 9,877,751 | oo 12,369,468 | ...(2,491,716) | ccovcrvccec0 | o0 | o (2,491,716) 0 9,877,751 0 |.2532,967 |...2,532,967 | ....... 47724 | XXX
464287 61 4 |iShares Russell 1000 Growth Index Fund............ o+ | 09M212018. | VaIOUS oo oesvrvosssesorssesssessssionines | 92,717.000 | .....13417,107 XXX [ 8,425,786 | ... 12,487,126 | ...(4,061,340) O D (4,061,340) 0 8,425,786 0 |.4991,321 |...4,991,321 | ...... 24,961 XXX
9099999. Total - Common Stocks - Industrial and MISCEIIANEOUS.........vvvvsvsivsiess onivsissivsississssssssssssssissssssssssssssssssssssssssssssssssns | 44,743,127 XXX | 33,375,254 | ......... 43,557,891 |.(10,182,636) | ..occocoenee [ I 0 | ...(10,182,636) 0 33,375,254 0 | 11,367,874 | ..11,367,874 | ...130,744 | XXX
Common Stocks - Mutual Funds
003021 71 4 | Aberdeen Emer Mkis Inst I e I 995,779.180 | ......15,393,957 XXX [ 15118494 | ........ 16,071,876 | .....(953,382) | o0 | o0 | o (953,382) | oo 0 [ 15,118,494 | oo 0| ...275463 XXX
52106N 59 0 |LAZARD INTER STRAT EQ INST. | 09/12/2018. | Various ..1,024,727.940 | ......16,385,053 XXX 14479513 | ... 16,088,229 | ...(1,608,715) (1,608,715) | .ovcce 0| 14479513 | v 0 | ..1,905,540 XXX
742935 12 5 | AKRE FOCUS FUND INSTL B B L Bl 382,641.980 | ......13,668,039 XXX 134,001 12,642,491 | ...(4,508,490) | . . (4,508,490) 0 8,134,001 0 | .5534,038 XXX
742935 22 4 |Hodges Small Cap Instl Fd - | 09/12/2018. | VAIIOUS......cvvvvvvvvvvvnssnmssssssssssssesssssssssinienns | 328822200 | ... 7,116,769 | XXX |......6,090,922 | ...........6,599,462 |...... (508,539) 0. 0 (508,539) 0 6,090,922 0 | ..1,025,847 XXX
89154W 79 1 | Touchstone Funds Active Bond Fund Class............ | .. | 09/20/2018. | Touchstone FUnds..........ccocceessssmsseerrevvvnnnn | 489,365.000 |.....4,893650 | XXX |......5353,604 |.......5094,290 | ... 259,314 259,314 0 5,353,604 0 | ...(459,954) XXX
89154Q 29 9 |Touchstone Funds Large Cap Focused Fund......... o | 123112018, | VAMOUS. ...ovovvvvvvvevvvsssssssssssssssssssssssiiis | 2853610 | 125972 | XXX | 86352 | 420,736 | (34,384) 0 86,352 0 39,620 XXX
018792 82 0 |VPS International Growth 12/31/2018. | AB B 554.609 12,839 (2,507) 0 11,506 (| 1,174 XXX
018792 55 6 |VPS International Value v | - | 12/27/2018. | AB . N 19,492.733 317732 | (73,705) 0 311,134 0/ . 67,107 XXX
018792 53 1 |VPSSmallMidCap | 1212112018, 1AB e | 11,109.753 240859 | ...... (75,799) 0 235,739 0. 70,679 XXX
018792 51 5 |VPS Value 12/31/2018.| AB ) — 111.143 1,925 (362) 0 1,867 0 304 XXX
015544 70 3 |Alger Capital Appreciation 12/28/2018. | Alger Shareholder Services 3,385,373 279,767 | ... (87,828) 0 302,986 0f... 111,047 XXX
015544 50 5 |AlgerLarge Cap Growth ... .. | 12/31/2018. | Alger Shareholder Services ...........c...c... 31,150,414 1,918,866 | ...... (942,206) | voevvvrerernnd (AR 0 0 2,170,984 0[.1,194,324 XXX
015544 40 6 |Aiger Small Cap Growth 12/2712018.| Alger Shareholder Services ... | . 43821631 | ... 1,172,093 | XXX [...1,252605 | ... 1,058,292 | ... 194,313 | oo (O — 0| 194,313 | oo U — 1,172,093 | o 0]...(80512)] ... (80,512) XXX
024936 60 1 |VP Income & Growth wveenenenn | oo | 12/31/2018. 1 American Century N — 25745546 | ........266439 | XXX | 146,931 | oo 275735 | ... (128,804) | oo (o 0 e (128,804) 0 266,439 0. 119,508 | ........ 119,508 | ... XXX
02507T 30 8 |VPInflation Protection| ... .| 12/28/2018. | American Century oo [ 17,946.965 XXX 212,699 183,597 29,102 0 0 29,102 0 178,651 0. (34,048) | ......... (34,048) | ... XXX
024936 20 5 |VP International 12/21/2018. | American Century 1 49,650.712 XXX | 331,815 | e 604,746 | ......(272,931) | ccocrrccce (o 0| (272,931) 0 590,328 0 ..258513 | ... 258,513 | ... 30,035 | XXX
024936 88 2 |VPUltra |+ | 12/31/2018. | American Century | rn,704.946 XXX 25,991 32,974 | ......... (6,983) 0 0 (6,983) 0 32,120 0 6,129 | ..o 6,129 2777 XXX
024936 10 6 |VPValue .| 12/28/2018. | American Century o <o 52,353.260 XXX 273,015 586,880 | ...... [CAREE ] —— (N — 0 (313,865) 0 590,311 0]...317,296 | ........ 317,296 3,927 XXX
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25159W 60 0 |Deutsche CROCIUS.VIP ... 12/28/2018.[DWS e | 643.898 XXX 7,883 10,734 (2,851) 0 0 10,014 0 XXX
25155X 40 4 |Deutsche Small Cap Index VIP A 12/31/2018. | DWS 5.109.999 XXX 86.288 93462 | .o (7,174 0 0 92,791 0 XXX
25159W 87 3 |Deutsche Small Mid Cap Value VIP B 12/27/2018.| DWS 17,609.198 XXX i, 152,216 | covvvvvevveeee 314,500 | ... (162,284) 0 0 283,931 0 XXX
26201X 10 9 |Sustainable US Equity Portinc oo 12/31/2018. | Dreyfus 316.134 XXX 39,958 53,001 |. )| 0 0 52,223 0 XXX
261976 80 7 |VIF Appreciation 12/31/2018. | Dreyfus ..1,576.079 XXX | CLI G T — 70,466 | ........ (14,707) 0 0 64,819 0 XXX
261976 70 8 | VIF Opportunistic Small Cap 12/31/2018. | Dreyfus 615.771 XXX [ 19,095 | oo 37,513 | ... (18.418) 0 33,196 0 . XXX
261976 60 9 |VIF Quality Bond 12/31/2018. | Dreyfus 2787.433 XXX 33,554 33,338 216 0 32,038 0 (1,516) | .. XXX
922174 30 5 |VIPEquitylncome 12/28/2018. | Fidelity Investments o 39,822.144 | ....... 910,000 XXX [ 680,492 | ... 951,351 | ......(270,859) 0 910,000 0| ...229,508 XXX
922174 82 6 |VIP GovernmentMoney Market 713 .| 12/31/2018. | Fidelity Investments e 919,029.070 | .......... 919,029 XXX 919,029 919,029 0 0 919,029 0 0 XXX
922174 40 4 |VIPGrowth e 12128/2018. | Fidelty Investments ..o | 23.297.295 | ... 1632748 XXX |, 775432 | oo 1,725,165 | ... (949,733) )| — () p— 1,632,748 | oo 0] ...857.316 XXX
922174 20 6 |VIP High Income 12128/2018. | Fidelity Investments o — 44,178,062 | .......... 238,346 XXX | 221,087 | oo 240,770 | ... (19,723) ) 0 238,346 0 17,299 XXX
922175 50 0 |VIP Il Contrafund 12/28/2018. | Fidelity Investments o — 36,879.247 | ....... 1,338,049 XXX e 798,779 | ...........1,399,199 | ..... (600,420) .0 ) - .0 1,338,049 0| ...539,270 539,270 | ....108,637 | XXX
922175 30 2 |VIPIlIndex500 12/28/2018. | Fidelty Investments oo | 14,953.527 | ....... 4,152,409 XXX [ 1,905,211 ...(2,149,886) .0 )| .. .0 4,152,409 | oo 0 |.2,247,198 |...2,247,198 | ...... 28,116 | XXX
922176 40 9 |VIP Il Mid Cap 12/27/2018. | Fidelity Investments 1 15,399.154 | .......... 578,077 XXX | 362,073 | oo 599,643 | ......(237,570) 0 0 (237,570 0 578,077 0| ...216,004 | ....... 216,004 | ... 39226 | XXX
922175 10 4 | VIP Investment Grade Bond 12/31/2018. | Fidelity Investments o — 58,312,678 728,500 XXX 726,062 | oo TABAO2 | ... (20,340) 0 0 (20,340) 0 728,500 0 2438 | ... 2438 7564 | XXX
922174 50 3 |VIPOverseas 12/28/2018. | Fidelty Investments oo | 32,877.718 735,926 XXX 751,913 ... (240,589) | ...oovvvrn (| I (o — (240,589) 0 735,926 0|...224,602 | ... 224,602 338 | XXX
922176 71 4 | Value Strategies 12/31/2018. | Fidelity Investments oo | 947.788 | ooovee 12,796 XXX | e 9,589 | .oovcieere 13,525 | oo (3,936) 0 0 (3,936) 0 12,796 0 3,207 3,207 377 | XXX
355150 64 0 |Franklin Global Real Estate VIP Fund 12/31/2018. | Franklin Templeton  ooooovvvvvvvvn | 7.789.672 | oo, 124,047 XXX i, 100,980 | vvvvvorrs 128,685 | ........ (27,705) 0 0 (27,705) 0 124,047 0 23,067 23,067 XXX
355150 69 9 |Franklin Mutual Global Discovery VIP Fund 12/28/2018. | Franklin Templeton ..o 2721512 55.018 XXX 56.902 55464 | oo 1,438 0 0 1438 0 55,018 0 XXX
355150 55 8 |Franklin Mutual Shares VIP Fund ... 12/31/2018. | Franklin Templeton ~oooovvvvvvvvn | 3,391.173 XXX 51,026 69,044 | ... IREX0LE) ) I— O | ool [N (18,018) 0 67,189 0 XXX
355150 59 0 |Franklin Small Cap Value VIP Fund ... 12/28/2018. | Franklin Templeton 2212214 XXX | 33,824 | oo 43802 | ... (9,978) 0 0 (9,978) 0 40,184 0 XXX
355150 52 5 |Franklin Small-Mid Cap Growth VIP Fund 12/31/2018. | Franklin Templeton ...1,892.682 XXX 42,794 33,747 9,047 0 0 9,047 0 33,871 0 XXX
355150 87 1 |Franklin US Government Securities VIP Fund 12/31/2018. | Franklin Templeton XXX 61,841 58.961 2880 0 0 2880 0 57,326 0 XXX
355150 39 2 |Templeton Foreign VIPFund ... 12/26/2018. | Franklin Templeton XXX 126,975 . 0 0 0 147 408 0 XXX
008892 41 6 |V.l. Health Care 12/28/2018. | Invesco ..7,782.397 XXX 112,502 | ... 205,767 | ........ (93,265) 0 203,080 0 90,578 XXX
00888X 59 1 |V.I. Mid Cap Growth 12/27/2018. | Invesco 10,393.038 XXX 41,468 | ...............58,409 | ....... (16,941) 0 60,877 0/ . 19,409 XXX
008892 32 5 |V.I. Technology 12/28/2018. | Invesco 560598 XXX ..77,033 . 73,664) 0 166,802 0 89,769 XXX
480906 78 3 |IT Small Cap Core 12/31/2018. | J.P. Morgan ..3,768.404 XXX 45716 | oo 96,622 | ... (50,906) 0 96,035 0/ . 50,319 XXX
641222 10 4 |AMT Large Cap Value Portfolio 12/28/2018. | Neuberger Berman 12,599.740 XXX 109,213 | coovrn210,542 | o (101,329) 0 202,324 0 . 93,111 XXX
641222 85 6 |AMT Mid Cap Growth Portfolio Class S~ ..... 12/31/2018. | Neuberger Berman ..1,745.871 XXX 38,776 | e 44,991 | (6,215) 0 48,272 (| 9,496 XXX
641222 50 0 |AMT Mid-Cap Growth Class| ... 12/31/2018. | Neuberger Berman .o | 1,979.396 XXX 46,263 (8,744) 0 58,579 01 ... 12,316 XXX
007575 30 1 | AMT Short Duration Bond 12/31/2018. | Neuberger Berman 28,191.209 XXX [ 309,529 | oo 294,880 | ........ 14,649 | oo 0| o [ — 14,649 0 293,247 0| ...(16,282) XXX
641222 60 9 |AMT Sustainable Equity .| 12/31/2018. | Neuberger Berman oo | 55.465 XXX 1,158 1,420 (262) 0 0 (262) 0 1,446 0 288 XXX
683811 77 2 | Conservative Balanced Fund/VA 12/31/2018. | Oppenheimer 343760 XXX 4,064 5400 | ......... (1,336) 0 0 (1,336) 0 5,233 (] 1,169 XXX
683811 83 0 |Global Strategic Income 12/28/2018. | Oppenheimer 5,203.242 XXX 30,387 27,421 2,966 0 0 2,966 0 26,336 (| (4,051) XXX
683811 82 2 |MainStreetSmallCap . 12/31/2018. | Oppenheimer e [ 183.069 XXX 4,126 4,654 (528) 0 0 (528) 0 4510 0 384 XXX
77954T 87 8 |Blue Chip Growth 12/31/2018.| T. Rowe Price oo | 7,669.576 XXX [ 66,717 | oo 231,544 | ....(164,827) | ccocorvcer [\l — 0| e (164,827) 0 255,389 0...188,672 XXX
779547 86 0 |Equity Income 12/28/2018.| T. Rowe Price 20,094.752 XXX 317,450 585,963 | ......(268,513) 0 0 (268,513) 0 581,828 0| ...264,378 XXX
77954T 88 6 |Health Sciences 12/31/2018.| T.Rowe Price i e 8,020.567 XXX 248,838 245218 3,620 0 0 3,620 0 260,112 (VI 11,274 . XXX
77954T 30 8 |Personal Strategy 12/31/2018. | T.Rowe Price oo | 12,524.932 XXX 262,025 264,151 (2,126) 0 0 (2,126) 0 262,260 0 235 235 671 XXX
89154T 71 5 |Balanced 12/31/2018. | Touchstone o 31,556.340 XXX 468612 | ....... (11,537) | o 0 | e [ —— (11,537) 0 465,343 0 XXX
89154T 74 9 |Bond 12/31/2018. | Touchstone e | 51721.158 XXX 496523 | ... (3,207) 0 0 (3,207) 0 485,983 0 XXX
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89154T 73 1 |CommonStock L 12/28/2018. | Touchstone o | 175,100.628 XXX |, 3,186,867 | ..oovvvo. 3,281,386 | ........ (94,519) 0 0 3,097,749 0 ... (89,118) | ......... (89,118) | ..... 255,181 XXX
89154T 72 3 |SmallCompany | 12/2612018. | Touchstone o 180,160.856 XXX 2,694,828 2,833,930 |.....(139,102) 0 0 2,956,426 0...261598 | ... 261598 | ...... 18829 | XXX
921082 50 9 |Unconstrained Emerging Markets Fd 12/28/2018. | VanEck o 12,000.837 XXX [ o 137,899 | oo 106,807 | ........ 31,092 0 0 100,184 0| ..(37,715) | ....... (37,715) e 5497 | XXX
921082 60 8 |VIP Emerging Markets .. 12/27/2018. | VanEck 116,964.301 XXX 238,499 265,152 (26,653) 0 0 (26,653) 0 261,399 0 22,900 22,900 611 XXX
921082 30 1 |VIP Global Hard Assets 12/12/2018. | VanEck 9,250,242 XXX e 268,530 | ..ooovco 219,508 | ........ 49,022 | oo [ — [ 49,022 0 215,698 0. (52,832)| ........ (52,832) | wovvccer 0| XXX
949756 85 2 | VT Discovery Il 1212712018. | Wells Fargo i 19,440.887 XXX 304,545 617,054 | .....(312,509) .(312,509) 0 631,002 0|...326457 |..... 326,457 XXX
949756 84 5 | VT Opportunity 12/28/2018. | Wells Fargo 11,448.843 309,210 XXX 170,737 310,722 | .....(139,985) . 5) 0 309,210 0 138473 XXX
018792 82 0 |VPS Intemational Growth 12/31/2018.| AB rennns3,596.882 ..78,274 XXX 62,751 83,268 (20,517) 0. 517) 0 78,274 0 XXX
018792 55 6 |VPS International Value 12/31/2018.| AB i 18,464.625 291,115 XXX 213197 | oo 300,973 |........ (87,776) (87,776) 0 291,115 0 XXX
018792 53 1 |VPSSmallMidCap 12/312018.|AB e | 13,021.164 XXX 246,908 282299 | ... (35,391) (35,391) 0 276,473 0 XXX
018792 51 5 |VPSValue 12/31/2018.| AB o — 267.819 XXX {3,638 | s 8,639 [ (1,005) (1,005) 0 4514 0 XXX
015544 70 3 |Alger Capital Appreciation 12/27/2018. | Alger Shareholder Services ..6,174.007 XXX | 345805 | 510,220 | (164,415) ..(164,415) 0 523,064 0 XXX
015544 50 5 |AlgerLarge Cap Growth ... 12/31/2018. | Alger Shareholder Services ... 26632542 XXX | 1014434 | o 1640565 | ... (626,131) o (626,131) | oo (N 1,865,326 | vovvvvveerrnnnnd 0 XXX
015544 40 6 | Alger Small Cap Growth 12/31/2018. | Alger Shareholder Services ... | 10,820.661 | ......... 302,420 XXX s 323,139 | 261,319 | o 61,820 61,820 0 302,420 0 XXX
024936 60 1 |VPIncome & Growth 12127/2018. | American Century o — 24,877.435 253,482 XXX 164,275 | .............266,437 | ... (102,162) (102,162) 0 253,482 0 XXX
02507T 30 8 |VPlnflation Protection| .. 12/28/2018. | American Century oo | 24,179.908 240,975 XXX 289,857 | ..o 247,360 | ......... 42,497 X 0| 42,497 0 240,975 0. (48,882) | ......... (48,882) | ... XXX
024936 20 5 |VP International 12/31/2018. | American Century o — 47725517 | o 559,640 XXX | e 313,121 | . 581,297 | ... [PL3:RY()] F— (o R (268,176) 0 559,640 0] ...246,519 | ........ 246,519 XXX
024936 88 2 |VPUltra 12/31/2018. | American Century 344.409 6,731 XXX 3577 6,661 (3,084) 0 0 (3,084) 0 6,731 0 XXX
024936 10 6 |VPValue 12/31/2018. | American Century oo | 39,375.861 | oo 445,688 XXX 216,121 441,403 (225,282) 0 0 (225,282) 0 445 688 0 XXX
25159W 60 0 |Deutsche CROCIU.S. VIP 12/28/2018.[DWS e | 1,326.470 | cooov. 19,690 XXX 19,844 22,112 (2,268) 0 0 (2,268) 0 19,690 0 XXX
25155X 40 4 |Deutsche Small Cap Index VIP A .. | 12/31/2018.| DWS ..1,685.882 ...30,620 XXX 27,837 30,835 (2,998) 0 0 (2,998) 0 30,620 0 XXX
25150W 87 3 |Deutsche Small Mid Cap Value VIPB ... | 12121/2018. | DWS 15,802,441 XXX | 167,933 | covvvee 282,232 | ....(114,299) | coovvor (U I— (o — (114,299) 0 248,367 0 XXX
26201X 10 9 | Sustainable US Equity Port Inc 12131/2018. | Dreyfus 1 — 1,446.039 XXX 47,318 58,232 |....... (10,914) | oo (U — (I (10,914) 0 51,650 0 XXX
261976 80 7 |VIF Appreciation 12/31/2018. | Dreyfus 2 093.760 XXX 84,967 93.612 (8,645) (8,645) 0 82,597 0 XXX
261976 70 8 |VIF Opportunistic Small Cap 12/31/2018. [ Dreyfus i | 915.669 XXX 27,571 55,783 (28,212) (28,212) 0 49,209 0 XXX
261976 60 9 |VIF Quality Bond 12/31/2018. | Dreyfus 3 — 30,864.822 XXX ..380,595 369,143 | ......... 11,452 11,452 0 356,120 0 XXX
922174 30 5 |VIP Equity Income 12/31/2018. | Fidelity Investments B 31,479.530 XXX 674,397 752,046 77,649) (77,649) 0 712,226 0 XXX
922174 82 6 |VIP Government Money Market 713 ~ ...|.. 12/31/2018. | Fidelity Investments 3,539 338.410 XXX 3.539.338 3.539.338 0 0 0 3,539,338 0 XXX
922174 40 4 |VIPGrowth | 12/31/2018. | Fidelity Investments ..9,257.105 XXX 306,424 685,489 | ......(379,065) | ..ooorrrereen (o (o (379,065) 0 649,120 0| ...342,696 | ....... 342,696 | ....88,953 | XXX
922174 20 6 |VIPHighlncome 12/31/2018. | Fidelity Investments 73521.385 XXX 396,787 400,692 (3,905) 0 0 (3,905) 0 395,748 0| o (1,039) | oo (1,039 ......4,130 | XXX
922175 50 0 |VIP I Contrafund 12/28/2018. | Fidelity Investments 34,023.169 | ........ 1,230,873 XXX | 849,687 | ......... 1,290,839 |......(441,152) | coocccvrrrre (o 0| (CYS T2 E— (o — 1,230,873 | coocerrn 0|...381,186 | ....... 381,186 | ....102,337 | XXX
922175 30 2 |VIP Il Index 500 12/28/2018. | Fidelity Investments LA4T22576 | ....... 1,316,444 XXX 618,546 1,280,668 | .....(662,122) (662,122) | o 0 1,316,444 | ..o 0...697,898 | ... 697,898 XXX
922176 40 9 |[VIPIIMdCap e 12/31/2018. | Fidelity Investments 18967710 | oo 700,225 XXX 591,010 738,603 | .....(147,593) 0 700,225 0...109215 | ....... 109,215 | ... XXX
922175 10 4 | VIP Investment Grade Bond 12/28/2018. | Fidelity Investments 73,084.827 | .......... 910,360 XXX 951,158 935,486 | ........ 15,672 0 910,360 0| ..(40,798) | ... (40,798) XXX
922174 50 3 |VIP Overseas 12/27/2018. | Fidelity Investments o — 19,308.381 | .........: 433,425 XXX | 306,333 | .ovoreron 441,583 | ......(135,250) 0 433425 0..127,092 |....... 127,092 XXX
922176 71 4 |Value Strategies | 12/28/2018. | Fidelity Investments ~ ........cccccoeevrnnnens 404.330 5.305 XXX 5.829 5,770 59 0 0 59 0 5,325 (V] I [0z N — (504) XXX
365150 64 0 |Frankiin Global Real Estate VIP Fund ~ ...... 12/28/2018. | Franklin Templeton oo | 5,.895.562 | ........... 93,350 XXX [ 90,490 | oo 97,395 | ......... (6,905) 0 0 (6,905) 0 93,350 0 2,860 | ... 2,860 XXX
355150 69 9 |Franklin Mutual Global Discovery VIP Fund 12/28/2018. | Franklin Templeton ..4,155.733 ..80,772 XXX 91,944 | 84694 | ..., 7,250 0 0 7,250 0 80,772 0. (11,172) | ......... (11,172) XXX
355150 55 8 |Franklin Mutual Shares VIP Fund ... 12/31/2018.| Franklin Templeton oo 3,579,493 ...69,265 XXX 56,208 | oo 72878 | .. ()| p— (O — 0 e (16,670) 0 69,265 0 13,057 | .. 13,057 XXX
355150 59 0 |Franklin Small Cap Value VIPFund ... 12/31/2018. | Franklin Templeton v | 4,569.507 | .....o..... 79,418 XXX | 88,823 | ..o 90,476 [ oo (1,653) 0 0 (1,653) 0 79,418 0. (9,405) | ........ (9,405) XXX
355150 52 5 |Franklin Small-Mid Cap Growth VIP Fund 12/31/2018. | Franklin Templeton ..1,692.632 ...28,653 XXX 39 804 20,180 9.624 0 0 9,624 0 28,653 0. (11,151) | ... (11,151) ,2,734 XXX
355150 87 1 |Franklin US Goverment Securities VIP Fund 12/31/2018. | Franklin Templeton oocccovcos 12,220,327 147,078 XXX | 164,313 | oo 151,043 | ........ 13270 | oo O I [ — 13,270 0 147,078 0| ..(17,235) | ... (17,235) 2327 XXX
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355150 39 2 |Templeton Foreign VIP Fund ... 12/31/2018. | Franklin Templeton — ooooovvvvvvvvvccevnnnns 20,201.345 294,613 XXX | 263,467 | oo 312,515 | (49,048) 0 294,613 0 [ 31,146 ....31,146 4,345 XXX
008892 41 6 |V.I.Health Care 12/31/2018. | Invesco ..7,760.118 205,688 XXX [ 124071 | 205178 o (81,107) 0 205,688 0 .. 81,617 2160 | XXX
00888X 59 1 |V.I Mid Cap Growth 12/31/2018. | Invesco 37,685.311 231,176 XXX 211791 | (61.427) 0 231,176 0 .. 80,812 3007 | XXX
008892 32 5 |V.I. Technology 12/31/2018. | Invesco 5,798,672 | ... 145,458 XXX 133,195 | .......(43,581) 0 145,458 0 55,844 | .. 3374 | XXX
480906 78 3 |IT Small Cap Core 12/31/2018. | J.P. Morgan 3,051.031 80,050 XXX ..78228 | ... (36,916) 0 80,050 0/ 38738 | ......... 38738 | ......... 2121 XXX
641222 10 4 | AMT Large Cap Value Portfolio 12/31/2018.| Neuberger Berman e | 13,604.294 | .......... 204114 XXX [ 134,854 | .. 227328 | ....... (92,474) 0 224,114 0 .. 89,260 | ..........89,260 XXX
641222 85 6 |AMT Mid Cap Growth Portfolio ClassS ... 12/31/2018. | Neuberger Berman 3216.704 88,291 XXX 71,443 82,894 11,451) 0 88,291 0 6,848 16,848 XXX
641222 50 0 |AMT Mid-Cap Growth Class| ... 12/28/2018. | Neuberger Berman oo | 4,716.995 | ........... 137,819 XXX | 153,299 131,085 22,214 22,214 0 137,819 0. (15,480) (15,480) | .... XXX
007575 30 1 |AMT Short Duration Bond 12/28/2018. | Neuberger Berman oo | 61,815.258 | .......... 644,724 XXX | 678,180 | ....ooooo... 646,588 | ........ 31,592 31,592 0 644,724 0. (33,456) | ......... (33,456) | ... XXX
641222 60 9 |AMT Sustainable Equity 12/31/2018. | Neuberger Berman oo 248,026 6.699 XXX 5672 6,352 (680) (680) 0 6,699 0 1,027 | oo 1,027 XXX
683811 77 2 |Conservative Balanced Fund/VA 12/31/2018. | Oppenheimer B 2,449.907 XXX 34,980 38488 (3,508) (3,508) 0 37,066 0| 2,086 | ............ 2,086 XXX
683811 83 0 |Global Strategic Income 12/31/2018. | Oppenheimer 51,788.194 XXX 272,924 | ......... 11,829 [ oovvveveccc0 | rereeecc0 | e 11,829 0 267,714 0. (17,039) | ........ (17,039) XXX
683811 82 2 |MainStreetSmallCap . 12/31/2018. | Oppenheimer oo 1,707.454 XXX 43403 |......... (1,448) (1,448) 0 40,980 (o — (CL] —— (975) XXX
77954T 87 8 |Blue Chip Growth 12/28/2018.| T.Rowe Price oo | 10,786.928 XXX 325,657 |......(233,292) (233,292) 0 358,494 0|...266129 | ....... 266,129 XXX
779547 86 0 |Equity Income 12/31/2018. | T. Rowe Price 25,092.133 729,100 XXX | 10,745 | o 31,687 | ... (320,942) ..(320,942) 0 729,100 0..318355 | ... 318,355 XXX
77954T 88 6 (HealthSciences 1212712018, | T. Rowe Price s 9,097 528 405,739 XXX . 370,542 | ... (147,620) ) 0 405,739 0] ...182817 | ....... 182,817 XXX
77954T 30 8 |Personal Strategy 12/31/2018.| T. Rowe Price o | 2408447 | ............ 49,803 XXX [ 52,696 | ..ooooorn 50,794 | ....... 1,902 0 49,803 0 (2,893) ] o (2,893) XXX
89154T 71 5 |Balanced 12/31/2018. | Touchstone B 61,040.566 . XXX 884,136 906,452 (22,316) ) 0 889,064 0 5,828 5828 | ... XXX
89154T 74 9 |Bond 12/28/2018.| Touchstone o | 106,274.754 998,509 XXX [ 1,013,649 | ... 1,020,238 | ......... (6.589) ) 0 998,509 0| .....(15,140) | ........ (16,140) | .........283 | XXX
89154T 73 1 | Common Stock 12/31/2018. | Touchstone o -— 134,118.113 | ....... 2,521,560 XXX | 2,440,977 | ..o 2,513,373 | ........ (X — (N E— 0 ) 0 2,521,560 0 80,583 | ....... 80,583 | ....... 65247 | XXX
89154T 72 3 | Small Company 12/2612018. | Touchstone 1....185,069.342 | ....... 3,066,334 XXX | 2,768,249 | ... 2,911,141 | ... (142,892) | coorccr AR —— 0 oo (142,892) 0 3,066,334 0] ...298,085 | .. 298,085 | ...... 16,707 | XXX
921082 50 9 |Unconstrained Emerging Markets Fd ... 12/28/2018.{VanEck e | 27.416.081 | ..oooo... 223,806 XXX 310,714 244,003 66,711 0 0 66,711 0 223,806 0| . (86,908) | ......... (86,908) | ....... 14,829 XXX
921082 60 8 | VIP Emerging Markets 12/31/2018. | VanEck B 17,918.906 266,247 XXX 254,732 280,073 | ...... (25,341) 0 0 (25,341) 0 266,247 0 .. 11515 XXX
921082 30 1 | VIP Global Hard Assets 12/31/2018. | VanEck 11,785.418 261,076 XXX 329,370 279,668 | .......49,702 0 0 49,702 0 261,076 0| ...(68,294)]| . XXX
949756 85 2 | VT Discovery Il 12/31/2018.| Wells Fargo e | 14,677.232 482,745 XXX 254,229 465,855 | .....(211,626) .0 .0 ) 0 482,745 0| ...228516 XXX
949756 84 5 |VT Opportunity 12/31/2018. | Wells Fargo o 10,546.260 | .......... 280,544 XXX e 179,858 | ovvoee 286,225 | ......(106,367) | .c.coo..eorren [ 0 ) 0 280,544 | o0 | 100,686 XXX
018792 82 0 |VPS International Growth 12/27/2018. | AB 15171 337 XXX 212 351 (139) 0 0 ) 0 337 XXX
018792 55 6 |VPS International Value 12/27/2018. | AB 2021.692 30,154 XXX 22 522 32954 | ... (RO 7 | E— (| 0 ) 0 30,154 XXX
018792 53 1 |VPS Small Mid Cap 12/27/2018.| AB - ) — 1,659.042 | oo 34,154 XXX 31,597 35,968 |......... (4,371) 0 0 ) 0 34,154 XXX
015544 70 3 |Alger Capital Appreciation . 12/28/2018. | Alger Shareholder Services ... 64.090 5741 XXX 2847 5206 (2,449) 0 0 ) 0 5,741 XXX
015544 50 5 |Alger Large Cap Growth 12/28/2018. | Alger Shareholder Services ... | 2,395.716 | ... 169,285 XXX [ 82,016 | oo 147576 | ........ (GRET0)] E— [ — [ — (65,560) 0 169,285 XXX
015544 40 6 | Alger Small Cap Growth 12/28/2018. | Alger Shareholder Services 4.942 132 XXX 138 119 19 0 0 19 0 132 XXX
024936 60 1 |VPIncome & Growth L 12/27/2018. | American Century oo | 697.801 | oo 7.265 XXX 4,876 7473 (2,597) 0 0 (2,597) 0 7,265 XXX
02507T 30 8 |VP Inflation Protection | 12/27/2018. | American Century N 186.819 | i 1,847 XXX 1,954 1,91 43 0 0 43 0 1,847 XXX
024936 20 5 | VP International . | 12/127/2018. | American Century A 4,445.096 | oo 51,170 XXX 31,457 54,141 (22,684) 0 0 (22,684) 0 51,170 XXX
024936 88 2 |VPUltra | 08/20/2018. | American Century oo 267.827 5420 XXX 2378 5180 | oo (2,802) 0 0 (2,802) 0 5.420 XXX
024936 10 6 |VP Value 12/28/2018. | American Century o 1,408.869 | ............ 15,644 XXX | 7,834 | oo 15,793 | .......... (7,959) 0 0 (7,959) 0 15,644 XXX
25159W 60 0 |Deutsche CROCIU.S. VIP 12/26/2018. | DWS 1.290 21 XXX 16 2 ©) 0 0 6) 0 21 0 5 5 1] XXX
25159W 87 3 |Deutsche Small Mid Cap Value VIPB ... 1212712018. [DWS e | 1427.242 | oo 16,919 XXX 10,234 20,133 (9,899) 0 0 (9,899) 0 16,919 0 6,685 | ..o 6,685 | ... 3,009 XXX
26201X 10 9 |[Sustainable US Equity Port Inc 12/11/2018. | Dreyfus 0.208 7 XXX 5 8 (3) 0 0 3) 0 7 0 2 2 1 XXX
261976 80 7 | VIF Appreciation 1210/2018. | Dreyfus | 99.018 | v 4,020 XXX 3,637 4427 (790) 0 0 (790) 0 4,020 0 383 383 | o 461 XXX
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261976 60 9 |VIFQualtyBond L 12/2412018. | Dreyfus s 5.521 63 XXX 66 66 0 0 0 0 0 63 0 (3) 3) 1 XXX
922174 30 5 |VIP Equity Income 12128/2018. | Fidelity Investments 1,298.953 | .voove. 30,300 XXX | 26,087 | oo 31,032 | oo (4,945) 0 0 (4,945) 0 30,300 0 XXX
922174 82 6 |VIP Government Money Market 713 12/28/2018. | Fidelity Investments 441,643,650 441,644 XXX . 441,644 0 0 0 0 0 441,644 0 XXX
922174 40 4 |VIPGrowth | 12/28/2018. | Fidelity Investments 1,514.362 107,199 XXX ...49,847 112,139 | ... (62,292) .0 0 (62,292) 0 107,199 0 XXX
922174 20 6 |VIP High Income 12/27/2018. | Fidelity Investments ..12,814 XXX 13,319 13,143 176 0 0 176 0 12,814 0 XXX
922175 50 0 |VIP Il Contrafund 12/28/2018. | Fidelity Investments ~ ....ooovvvvvvvveeeeeeees | 1601.785 | oo 61,702 XXX ..39,310 64,186 | ........ (24,876) 0 0 (24,876) 0 61,702 0 XXX
922175 30 2 |VIP Il Index 500 12/28/2018. | Fidelity Investments 1918.092 255 090 XXX 121,825 ..248,968 (127,143) 0 0 0 255,090 0 XXX
922176 40 9 |VIP Ill Mid Cap 12/27/2018. | Fidelity Investments N 482.878 | o 17,668 XXX ...10,020 | ... 18,803 | ..o (8,783) 0 0 0 17,668 0 XXX
922175 10 4 |VIP Investment Grade Bond 12/27/2018. | Fidelity Investments 1686.049 8,552 XXX 9,022 241 0 0 0 8,552 0 XXX
922174 50 3 |VIPOverseas . 12/27/2018. | Fidelity Investments ... | 1,203.607 | oo 27,007 XXX 18,458 27,526 (9,068) 0 0 (9,068) 0 27,097 0 8,639 8,639 5 XXX
355150 64 0 |Franklin Global Real Estate VIP Fund ... 12/14/2018. | Franklin Templeton 35.080 561 XXX 532 580 (48) 0 0 (48) 0 561 0 29 29 4 XXX
355150 69 9 |Franklin Mutual Global Discovery VIP Fund 12/17/2018. | Franklin Templeton 9.584 191 XXX 192 195 3) 0 0 ?3) 0 191 0 1) 1) 2 XXX
355150 55 8 |Franklin Mutual Shares VIP Fund ... 12/04/2018. | Franklin Templeton ..o 116.727 2363 XXX 1,481 2377 (896) 0 0 (896) 0 2363 0 882 882 14 XXX
355150 59 0 |Franklin Small Cap Value VIP Fund ... .. | 12/26/2018. | Franklin Templeton 170.656 3,161 XXX 2,579 3,379 (800) 0 0 (800) 0 3,161 0 582 582 239 XXX
3556150 52 5 |Franklin Small-Mid Cap Growth VIP Fund .| 09/28/2018. | Franklin Templeton ~ oooovvvvvvevin [ 80.670 | oo, 1,453 XXX 1,389 1,438 (49) 0 0 (49) 0 1,453 0 XXX
355150 87 1 |Franklin US Government Securities VIP Fund 12/27/2018. | Franklin Templeton oo 68.534 820 XXX 908 847 61 0 0 61 0 820 0 XXX
355150 39 2 | Templeton Foreign VIP Fund 12/26/2018. | Franklin Templeton 164.106 2426 XXX 2291 2539 (248) 0 0 (248) 0 2,426 XXX
008892 41 6 |V.. Health Care .| 12/2412018. | Invesco 94.905 2,406 XXX 1,267 2,509 | oo (1,242) 0 0 (1,242) 0 2,406 XXX
00888X 59 1 |V..MidCapGrowth .1 06/18/2018. | Invesco s 36.938 232 XXX 147 208 (61) 0 0 (61) 0 232 XXX
008892 32 5 |V.I. Technology 12/17/2018. | Invesco XXX 482 961 (479) 0 0 (479) 0 1,057 XXX
480906 78 3 |IT Small Cap Core 12/28/2018. | J.P. Morgan XXX 12,059 20,012 | oo (7,953) 0 0 (7,953) 0 20,191 XXX
641222 10 4 | AMT Large Cap Value Portfolio 12/28/2018. | Neuberger Berman . XXX 13,616 26,513 | ........ (V2174 ] E— (V1 I 0 | oo (12,897) 0 25,003 XXX
641222 85 6 |AMT Mid Cap Growth Portfolio Class S 12/26/2018. | Neuberger Berman 322219 8813 XXX 7157 8.304 | .o, (1,147) 0 0 (1,147) 0 8813 XXX
641222 50 0 |AMT Mid-Cap Growth Class| ... 12/17/2018. | Neuberger Berman 6.620 191 XXX 156 184 (28) 0 0 (28) 0 191 XXX
007575 30 1 |AMT Short Duration Bond 12/28/2018. | Neuberger Berman oo | 4,906.949 | oo 50,917 XXX 53,890 51,327 2,563 0 0 2,563 0 50,917 XXX
683811 83 0 |Global Strategic Income 12/17/2018. | Oppenheimer 55.522 279 XXX 313 293 20 0 0 20 0 279 XXX
77954T 87 8 |Blue Chip Growth 12/26/2018.| T. Rowe Price 187.179 6,079 XXX 1,430 5,651 | ..o...o (4,221) 0 0 (4,221) 0 6,079 XXX
779547 86 0 | Equity Income 12/28/2018.| T. Rowe Price oo | 2,324.073 XXX [ 34,824 | oo 67,770 | ....... (32,946) 0 0 (32,946) 0 67,443 XXX
77954T 88 6 |Health Sciences 12/27/2018. | T. Rowe Price 213.094 XXX 4,787 8679 | . (3,892) 0 0 (3,892) 0 9,476 XXX
89154T 71 5 |Balanced 12/28/2018. | Touchstone oo | 3,767.209 XXX 54,566 55943 | ......... (1,377) 0 0 (1,377) 0 54,768 XXX
89154T 74 9 |Bond 12/28/2018. | Touchstone ) — 8,264.001 XXX 78,822 79,334 (512) 0 0 (512) 0 77,218 XXX
89154T 73 1 | Common Stock 12/2612018. | Touchstone ..7.257.528 XXX 132,088 | v 136,006 | ......... (3.918) 0 0 (3.918) 0 136,408 XXX
89154T 72 3 |SmallCompany 12/28/2018. | Touchstone s 10,823.058 XXX 161,890 170,247 (8,357) 0 0 (8,357) 0 178,069 0. 16,179 | .. XXX
921082 50 9 |Unconstrained Emerging Markets Fd ... 12/28/2018. | VanEck | 2,256.930 XXX 26,268 20,087 | ... 6,181 0 0 6,181 0 18,061 0 (8,207) o 8.207)| c.. 1441 | XXX
921082 60 8 |VIP EmergingMarkets . 12/27/2018. | VanEck ..1,176.956 XXX 16,052 18,396 (2,344) 0 0 (2,344) 0 16,994 0 942 942 46 XXX
921082 30 1 |VIP Global Hard Assets .. 12/27/2018. | VanEck 787.450 XXX 23781 18,686 5095 0 0 5,095 0 17,095 0. (6,686) | ........... [T 16) ) — 0 XXX
949756 85 2 |VT Discovery Il 12/27/2018. | Wells Fargo e | 1,122.002 XXX 17,818 35,612 | ....... (17,798) | v [\l — (N — (17,794) 0 37,071 0| 19,253 | ........ 19,253 | oo 1,582 | XXX
949756 84 5 | VT Opportunity 12/27/2018. | Wells Fargo oo | 1,197.394 XXX 20,466 32,497 | ... (12,031) | oo (( E— R —— (12,031) 0 32,180 0 11,714 | o 1,714 | o 677 | XXX
922174 30 5 |VIPEquitylIncome 12/31/2018. | Fidelity Investments ~ .......ccccoovvevenieees 249.569 XXX 5.561 5,962 (401) 0 0 (401) 0 5,656 0 95 95 259 XXX
922174 10 7 |VIP Government Money Market 153 .. 12/31/2018. | Fidelity Investments 3.672.160 XXX 3672 3,672 0 0 0 0 0 3672 0 0 0 27 XXX
922175 10 4 |VIP Investment GradeBond ... 12/31/2018. | Fidelity Investments 69.538 XXX 869 890 (21) 0 0 (21) 0 868 0 1) 1) 9 XXX
015544 70 3 |Alger Capital Appreciation ... 12/31/2018. | Alger Shareholder Services ... | 49550 XXX 3.614 4,095 (481) 0 0 (481) 0 4,325 (V] IO T | s T s 2 XXX
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015544 50 5 |AlgerLarge Cap Growth ... 12/31/2018. | Alger Shareholder Services .................. XXX 53043 57,512 (3,569) 0 0 (3,569) 0 63,026 0 XXX
015544 40 6 | Alger Small Cap Growth 12/31/2018. | Alger Shareholder Services XXX 25,355 22988 2367 0 0 2,367 0 24,767 0 XXX
024936 60 1 |VP Income & Growth 12/31/2018. | American Century XXX 5122 8.009 0 0 (2,887) 0 7,646 0 XXX
02507T 20 9 | VP Inflation Protection Il 12/31/2018. | American Century XXX 19,269 7,750 0 0 1,519 0 7,592 0 XXX
024936 10 6 |VP Value 12/28/2018. | American Century XXX .24.372 ...36,841 [\ [N (12,469) 0 36,983 0 XXX
25155X 10 7 |Deutsche Equity 500 Index VIP A 12/28/2018.| DWS 1940.669 XXX 13,264 20,873 0 0 (7,609) 0 20,004 0 . XXX
25155X 40 4 |Deutsche Small Cap Index VIPA ... 12/31/2018.| DWS 14,724.250 XXX 200.266 269,307 0 ) .(69,041) 0 262762 0 2,266 XXX
922174 82 6 |VIP Government Money Market713 ~ ...|. 12/31/2018. | Fidelity Investments ~........ooovvvvvvn | 194,118.070 XXX | 194,118 194,118 0 0 0 0 194,118 0 XXX
922175 10 4 |VIPInvestment GradeBond ... 12/28/2018. | Fidelity Investments XXX 13,394 13,669 (275) 0 0 (275) 0 13,359 0 (35) (35)] ... XXX
922174 50 3 |VIPOverseas 12/28/2018. | Fidelity Investments — .oocovvvvvvvnviies . XXX | 66,831 | oo, 95,586 | ........ (28,755) 0 0 (28,755) 0 93,969 0 . 27,138 | .......... 27,138 XXX
008892 41 6 |V.I.Health Care 12/31/2018. | Invesco 345.215 XXX 7,205 9127 | v (1,922) 0 0 (1,922) 0 9,605 O - 2,400 | v 2,400 XXX
00888X 59 1 |V.I. Mid Cap Growth 12/31/2018. | Invesco 10514 XXX 1 0 0 1 0 61 0 1 1 2 XXX
008892 32 5 |Vl Technology 12/31/2018. | Invesco e 115.308 XXX (742) 0 0 0 3,092 0 XXX
480906 78 3 |IT Small Cap Core 12/31/2018. | J.P. Morgan 3467 89 XXX (42) 0 0 0 89 0 XXX
61691F 79 7 |Core Plus Fixed Income 12/31/2018. | Morgan Stanley 33.161.170 356 270 XXX 345603 | oo 364110 | (18,507) 0 ) 0 356,270 0 XXX
61691F 10 2 |Emerging Markets Equity . 12/31/2018. | Morgan Stanley oo 2 439,699 39.775 XXX 43036 | .. (10,734) 0 .0 0 39,775 0 XXX
61691F 82 1 |U.S. Real Estate 12/31/2018. | Morgan Stanley o — 633.334 | .oooeen 13,497 XXX | e 9582 | oo 13,756 | oo (4,224) 0 0 0 13,497 0 XXX
641222 10 4 |AMT Large Cap Value Portfolio 12/31/2018. | Neuberger Berman . | 672181 | oo 10,935 XXX 5.491 11,232 (5,741) 0 0 0 10,935 0 XXX
89154T 71 5 |Balanced 12/31/2018. | Touchstone . 2311.003 35739 XXX 33474 34,318 (844) 0 0 0 35,739 0 XXX
89154T 74 9 |Bond 12/03/2018. | Touchstone 10.717 XXX 102 103 ™) 0 0 0 101 0 XXX
891547 73 1 | Common Stock 12/28/2018. | Touchstone 10,135.726 XXX [ 184,472 189,944 (5.472) 0 0 0 196,619 0 XXX
891547 72 3 | Small Company 12/28/2018. | Touchstone ..1,257.155 XXX 18,805 19,775 (970) 0 0 0 20,967 0 XXX
949756 85 2 | VT Discovery Il 12/31/2018. | Wells Fargo 204.691 XXX 3.416 6,497 (3,081) 0 0 0 6,931 0 XXX
949756 84 5 | VT Opportunity 12/28/2018. | Wells Fargo 12,196.016 XXX 207,897 331,000 | .....(123,103) 0 .0 0 324,549 0 XXX
018792 82 0 |VPS International Growth 12/28/2018. | AB 371.018 XXX 7,038 8589 | . (1,551) 0 0 0 7,719 0 XXX
018792 55 6 |VPS International Value 12/20/2018.| AB N — 888.872 XXX | 13121 | o 14,489 |........ (1,368) 0 0 0 13,064 0 XXX
018792 53 1 |VPS Small Mid Cap 12/28/2018. | AB 179.338 3782 XXX 3,618 3,888 (270) 0 0 0 3,782 0 XXX
018792 51 5 |VPSValue 12/26/2018. | AB 45716 756 XXX 660 792 (132) 0 0 0 756 0 XXX
015544 70 3 |Alger Capital Appreciation 12/28/2018. | Alger Shareholder Services 64.170 5788 XXX 4,964 5303 (339) 0 0 0 5,788 0 XXX
015544 50 5 |AlgerLarge Cap Growth ... 12/26/2018. | Alger Shareholder Services —................. 772.611 55215 XXX 45530 47593 (2,063) 0 0 0 55,215 0 XXX
015544 40 6 |Alger Small Cap Growth 11/28/2018. | Alger Shareholder Services ... | 45551 | oo 1,242 XXX 1,245 1,100 145 0 0 0 1,242 0 XXX
02507T 30 8 | VP Inflation Protection | 12/28/2018. | American Century oo | 164.050 | o 1,634 XXX 1,908 1678 230 0 0 0 1,634 0 XXX
024936 20 5 |VPInternational L 12/28/2018. | American Century oo 470.883 5504 XXX 3579 5735 (2,156) 0 0 (2,156) 0 5504 0 XXX
024936 10 6 |VP Value 12/28/2018. | American Century o 1,076.986 | ... 12,377 XXX e 8,856 | ..ooocerree 12,073 | o (3,217) 0 0 (3,.217) 0 12,377 0 XXX
25155X 40 4 |Deutsche Small Cap Index VIP A 12/28/2018. | DWS 143.255 2,557 XXX 2343 2,620 @1 0 0 (277 0 2557 0 XXX
25159W 87 3 |Deutsche SmallMid Cap Value VIPB ... 12/28/2018.|DWS s 198.842 2072 XXX 3.600 3551 49 0 0 49 0 2972 0 XXX
922174 30 5 |VIPEquitylncome . 12/26/2018. | Fidelity Investments ... | 44025 | 1,019 XXX 1,035 1,057 (22) 0 0 (22) 0 1,019 0 XXX
922174 82 6 |VIP Government Money Market 713 .. 12/24/2018. | Fidelity Investments N 139,197.470 | oo 139,197 XXX |, 139,197 139,197 0 0 0 0 0 139,197 0 XXX
922174 40 4 |VIPGrowth ]| 12/26/2018. | Fidelity Investments ~ ........cccccoovnrrnnens 39.867 2.799 XXX 2,496 2,952 (456) 0 0 (456) 0 2,799 0 XXX
922174 20 6 |VIP High Income 12/28/2018. | Fidelity Investments N 1,071.388 | oo 5867 XXX 6,132 5,839 293 0 0 0 5,867 0 (265) (265) 58 XXX
922175 50 0 |VIP Il Contrafund 12/28/2018. | Fidelity Investments o 880.701 | oo 31,988 XXX 21,089 33414 | ... (12,325) 0 .0 0 31,988 0 XXX
922175 30 2 |VIPIlIndex500 12/28/2018. | Fidelity Investments ... 310.902 86.340 XXX | 64,884 | oo 84310 | ...... (19,426) 0 .0 0 86.340 0 XXX
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Annual Statement for the year 2018 of the Separate Accounts of the National Life Insurance Com pany

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15

F Current Bond

0 Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

ei Prior Year Valuation Year's Temporary | Total Change in| Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment B/AC.V. Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
922176 40 9 |[VIPIIMidCap 12/28/2018. | Fidelity Investments ... | 594,487 | oo 21,712 XXX 20.284 23149 (2,865) 0 0 (2,865) 0 21,712 0 XXX
922175 10 4 |VIP Investment Grade Bond 12/26/2018. | Fidelity Investments 191.792 21303 XXX 2574 119 0 0 119 0 2,393 0 XXX
922174 50 3 |VIP Overseas 12/28/2018. | Fidelity Investments ..1,375.561 XXX ..19,848 0 | ool [\ (11,611) 0 30,003 0 XXX
922176 71 4 |Value Strategies 12/28/2018. | Fidelity Investments 1084.178 XXX ...14,097 0 0 (1,374) 0 14,564 0 XXX
355150 69 9 |Franklin Mutual Global Discovery VIP Fund 12/26/2018. | Franklin Templeton XXX 1,158 0 0 82 0 1,058 0 XXX
355150 55 8 |Franklin Mutual Shares VIP Fund 12/28/2018. | Franklin Templeton 37164 XXX 618 0 0 (139) 0 741 0 XXX
355150 59 0 |Franklin Small Cap Value VIP Fund ... 12/20/2018. | Franklin Templeton 125.637 XXX 2109 0 0 (379) 0 2291 0 XXX
355150 52 5 |Franklin Small-Mid Cap Growth VIP Fund 12/28/2018. | Franklin Templeton 323.801 XXX 6,515 0 0 742 0 5,731 0 XXX
355150 87 1 |Franklin US Government Securities VIP Fund 12/27/2018. | Franklin Templeton 170.991 XXX 2397 0 0 214 0 2047 0 XXX
355150 39 2 |Templeton ForeignVIPFund ... 12/28/2018. | Franklin Templeton oo 50.408 XXX 686 0 0 (94) 0 755 0 XXX
641222 10 4 |AMT Large Cap Value Portfolio 12/26/2018. | Neuberger Berman 40.702 XXX 499 0 0 (181) 0 672 0 XXX
641222 50 0 |AMT Mid-Cap Growth Class | 12/28/2018. | Neuberger Berman 496.299 XXX | 12,749 0 0 (1,043) 0 13,938 0 XXX
007575 30 1 |AMT Short DuratonBond ... 12/28/2018. | Neuberger Berman .o XXX 17,152 16,283 0 0 869 0 16,227 0 XXX
641222 60 9 | AMT Sustainable Equity 12/28/2018. | Neuberger Berman XXX 464 556 0 0 (92) 0 565 0 XXX
683811 77 2 |Conservative Balanced Fund/VA 12/28/2018. | Oppenheimer 34.242 XXX 495 538 0 0 (43) 0 527 0 XXX
683811 83 0 |Global Strategic Income | 12/26/2018. | Oppenheimer . 5.082.067 XXX 28.508 26,782 0 0 1,726 0 26,605 0 XXX
683811 82 2 | Main Street Small Cap 12/28/2018. | Oppenheimer 19.271 XXX 420 490 0 0 (70) 0 490 0 XXX
77954T 87 8 |Blue Chip Growth 12/28/2018. | T. Rowe Price ..1,019.789 XXX | 22,102 | oo 30,787 0 0 (8,685) 0 34,369 0 XXX
779547 86 0 |EquityIncome L 12/28/2018.| T.Rowe Price i 592,631 XXX 14,673 17,281 0 0 (2,608) 0 16,781 0 XXX
779547 88 6 |Health Sciences 12/28/2018.| T. Rowe Price 73557 XXX 1,317 2996 0 0 (1,679) 0 3,257 0 XXX
89154T 71 5 |Balanced 12/28/2018. | Touchstone 1,278.815 XXX 18,523 18,990 0 0 (467) 0 18,809 0 XXX
891547 74 9 |Bond 12128/2018. | Touchstone 1,924,618 XXX 18,357 18,476 0 0 (119) 0 18,073 0 XXX
89154T 73 1 | Common Stock 12/28/2018. | Touchstone N 2713518 XXX 49,387 50,851 0 0 (1,464) 0 44,957 0 XXX
89154T 72 3 | Small Company 12/28/2018. | Touchstone 3.010.481 XXX ...45,030 ...47,355 0 0 (2,325) 0 50,787 0 XXX
921082 50 9 |Unconstrained Emerging Markets Fd ... 12/28/2018. [ VanEck e | 1,060.470 XXX 11,316 9,438 0 0 1,878 0 8,869 0 XXX
921082 60 8 |VIP Emerging Markets 12/28/2018. | VanEck XXX 28917 35,049 0 0 (6,132) 0 31,435 0 XXX
921082 30 1 |VIP Global Hard Assets 12/28/2018. | VanEck XXX ..23,337 ...18,639 0 0 4,698 0 17,457 0 XXX
018792 43 2 |VPS Balanced Wealth Strategy Portfolio ... 12/31/2018. | AB . XXX 17,272 18,240 0 0 (968) 0 15,710 0 XXX
018792 63 0 |VPS Growth Portfolio . 12/31/2018.| AB 162.227 XXX 4,286 5.467 0 0 (1,181) 0 5,845 0 XXX
018792 54 9 |VPS International Value Portfolio ... 12/31/2018.| AB 1479 XXX 23 24 0 0 0 0 22 0 XXX
018792 69 7 |VPS Real Estate Investment Portfolio ... 12/31/2018.| AB 242517 XXX 2507 29224 0 0 283 0 2,120 0 XXX
018792 52 3 |VPS Small/Mid Cap Value Portfolio ... 12/31/2018.| AB 2387.636 XXX | YKL TV E— 51,286 0 0 (4,176) 0 50,148 0 XXX
024936 67 6 |VP Capital Appreciation 12/31/2018. | American Century oo 50.327 XXX 686 752 0 0 (66) 0 761 0 XXX
024936 68 4 |VP Growth 12/31/2018. | American Century 253256 XXX 3,746 3,761 0 0 (15) 0 3,975 0 XXX
024936 75 9 |VP Large Company Value 12/31/2018. | American Century 13.435 XXX 203 215 0 0 (12) 0 204 0 1 1 11 XXX
024936 85 8 |VPUltra e | 12/31/2018. | American Century — oooovvvvevvvirins 204.089 3900 XXX 3,555 3,882 0 0 (327) 0 3,900 0 345 345 330 XXX
024936 83 3 |VP Value 12/31/2018. | American Century 497.436 5815 XXX 4,835 5581 0 0 (746) 0 5,815 0 980 980 6 XXX
02630E 81 4 | AFIS Asset Allocation Fund 12/31/2018. | American Funds 147.335 3385 XXX 3,151 3,448 0 0 (297) 0 3,385 0 234 234 97 XXX
02630E 79 8 |AFISGlobalBondFund ... 12/31/2018. | American Funds o | 116.048 | oo 1,337 XXX 1,360 1,358 0 0 2 0 1,337 0 (23) (23) 5 XXX
02630E 84 8 |AFIS Global Growth & Income Fund ... 12/31/2018. | American Funds o | 1,354.892 | oo 21,631 XXX 18,036 21,136 (3,100) 0 0 (3,100) 0 21,631 0 3,595 3,595 47 XXX
02630E 80 6 |AFIS Global Small Capitalization Fund ... 12/31/2018. | American Funds 9.907 246 XXX 212 247 (35) 0 0 (35) 0 246 0 34 34 6 XXX
02630E 83 0 |AFIS Growth-Income Fund ... 12/31/2018. | American Funds .. 100.585 5117 XXX 4,292 4,960 (668) 0 0 (668) 0 5117 0 825 825 | oo 196 XXX
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15

F Current Bond

0 Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

ei Prior Year Valuation Year's Temporary | Total Change in| Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment B/AC.V. Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
02630E 77 2 |AFISHigh-IncomeBond Fund ... 12/31/2018. | American Funds . | 106.089 | vovvvvvvvr 1,144 XXX 1,156 1,148 8 0 0 8 0 1,144 0 (12) (12) 3 XXX
02630E 86 3 | AFIS New World Fund 12/31/2018. | American Funds 116.969 2676 XXX 2357 2,923 (566) 0 0 (566) 0 2,676 0 319 319 58 XXX
09253L 45 4 |Advantage US Total Market VI 12/31/2018. | Blackrock XXX 265 227 38 0 0 38 0 237 0 (28) (28) 1 XXX
09253L 48 8 |Equity Dividend V.I. Fund 12/31/2018. | Blackrock XXX 3,778 4115 (337) 0 0 (337) 0 4,099 0 321 321 57 XXX
09253L 75 1 |Global Allocation V.. Fund 12/31/2018. | Blackrock XXX 302 330 (28) 0 0 (28) 0 325 0 23 23 2 XXX
09253L 87 6 |Government Money Market V.. Fund .. | 12/31/2018. | Blackrock XXX 79,823 79,823 0 0 0 0 0 79,823 0 0 0 617 XXX
09253L 38 9 |iShares Alternative Strategies V.I. Fund ... . | 08/29/2018. | Blackrock XXX 39847 | oo 79T | (1,950) 0 0 (1,950) 0 42,691 0 2,844 2844 0 XXX
09253L 41 3 |iShares Dynamic Fixed Income V.I. Fund .. | 03/27/2018. | Blackrock XXX 576 (5) 0 0 (5) 0 570 0 (6) (6) 0 XXX
09253L 43 9 |iShares Equity Appreciation V.I. Fund ... . | 03/26/2018. | Blackrock . XXX o 6,195 | ccoorrerrrrrrnssn 7,246 | oo (1,051) 0 0 (1,051) 0 7,203 XXX
922175 84 9 |VIPContrafund L 12/31/2018. | Fidelity Investments ~ ......ccoocvvviveninnns 452.108 XXX 14,375 16,751 (2,376) 0 0 (2,376) 0 14,922 XXX
922175 73 2 |VIP Disciplined Small Cap e 1231/2018. | Fidelity Investments ..o | 2,891.622 | 1o 47,715 XXX [ 42218 [ e 48,868 | ... (6,650) 0 0 (6,650) 0 47,715 XXX
922176 78 9 |VIP Dynamic Capital Appreciation 12/31/2018. | Fidelity Investments ... | 4481225 | oo 62,598 XXX 54,268 62961 | . (8,693) 0 0 (8,693) 0 62598 XXX
922174 66 9 |VIP FreedomIncome ... 12/31/2018. | Fidelity Investments ~ ........ccccoooerrrnnees 60.790 691 XXX 701 705 ) 0 0 @) 0 691 XXX
922176 88 8 |VIP Growth Opportunities 12/31/2018. | Fidelity Investments 91.985 3581 XXX 2861 3,274 413) 0 0 (413) 0 3581 XXX
922175 85 6 | VIP Index 500 12/31/2018. | Fidelity Investments oo | 813.035 | .......... 218,744 XXX [ 185,247 | oo 27715 | ... (32,468) 0 0 (32,468) 0 218,744 XXX
922176 80 5 |[VIPMdCap 12/31/2018. | Fidelity Investments ~ ........ccocoveerrennons 162.122 5754 XXX 5,289 6,127 (838) 0 0 (838) 0 5,754 XXX
922177 20 9 |VIP Real Estate Portfolio ... 12/31/2018. | Fidelity Investments ~......oooovvvvvins | 251442 | oo 4,382 XXX 5,353 4813 540 0 0 540 0 4,382 XXX
355151 50 7 |Franklin Mutual Global Discovery VIP Fund 12/31/2018. | Franklin Templeton 26.326 521 XXX 509 531 (22) 0 0 (22) 0 521 XXX
355150 19 4 |Franklin Rising Dividends VIP Fund ... 12/31/2018. | Franklin Templeton ~ ooooovvvvvviv | 147166 | oo 4,101 XXX 3628 4,200 (572) 0 0 (572) 0 4101 XXX
355151 10 1 |Franklin Small-Mid Cap Growth VIP Fund* 12/31/2018. | Franklin Templeton 147.692 2802 XXX 2656 2728 (72) 0 0 (72) 0 2,802 XXX
355151 70 5 | Templeton Developing Markets VIP Fund 12/31/2018. | Franklin Templeton XXX 1,631 1,996 (365) 0 0 (365) 0 1,919 XXX
355151 88 7 |Templeton Global Bond VIP Fund ... 12/31/2018. | Franklin Templeton XXX 3,950 4,044 (94) 0 0 (94) 0 4,116 XXX
380987 68 5 |VIT Equity Index Fund 12/31/2018. | Goldman Sachs XXX 3476 3571 (95) 0 0 (95) 0 3,677 XXX
380987 71 9 | VIT Growth Opportunities Fund 12/31/2018. | Goldman Sachs XXX 908 995 (87) 0 0 (87) 0 1,029 XXX
380987 73 5 |VIT High Quality Floating Rate Fund 12/31/2018. | Goldman Sachs XXX 976 976 0 0 0 0 0 977 XXX
380987 66 9 |VIT Small Cap Equity Insights Fund. 12/31/2018. | Goldman Sachs XXX 467 473 (6) 0 0 (6) 0 515 XXX
00888X 20 3 |V.IDiversified Dividend Fund 12/31/2018. | Invesco 17.049 446 XXX 429 460 (31) 0 0 (31) 0 446 XXX
00888X 74 0 |V.IEquity and Income Fund 123172018, | Invesco e | 2528920 | oo 48,393 XXX 43,940 47,923 (3,983) 0 0 (3,983) 0 48,393 XXX
008892 51 5 |V.IGlobal Real Estate Fund 12/31/2018. | Invesco 5395 87 XXX 84 90 (6) 0 0 (6) 0 87 0 3 3 1 XXX
008892 66 3 |V.IHighYieldFund L 12/31/2018.Invesco s 17.104 ) XXX 94 94 0 0 0 0 0 90 0 @) ) 4 XXX
008892 65 5 |V.lInternational Growth Fund 12/31/2018. | Invesco 8.140 291 XXX 276 320 (44) 0 0 (44) 0 291 0 15 15 4 XXX
008892 69 7 |V.I. Government Securities Fund 12/31/2018. | Invesco 14.279 159 XXX 170 161 9 0 0 9 0 159 0 (1) (11) 1 XXX
779547 87 8 |BlueChipGrowth 12/31/2018.| T. Rowe Price o | 2,182.952 | oo 71,660 XXX 49,947 65,903 |........ (15,956) | covoree 0| o [ — (15,956) 0 71,660 XXX
77954T 86 0 |Equity Income 12/31/2018.| T. Rowe Price 84.785 2,446 XXX 2,431 2,472 (41) 0 0 (41) 0 2,446 XXX
77954T 88 6 |Health Sciences 12/31/2018. | T. Rowe Price 24.180 XXX 19,779 29929 (3,150) 0 0 (3,150) 0 24,180 XXX
77954T 80 3 |MidCap Growth-Il L 12/31/2018.| T.Rowe Price i .43 XXX 1,111 1477 (66) 0 0 (66) 0 1,206 XXX
89154T 71 5 |Balanced 12/31/2018.| Touchstone oo | 5457.394 | ... 81,931 XXX [ 79,047 | oo 81,042 | ......... (1,995) 0 0 (1,995) 0 81,931 XXX
89154T 74 9 |Bond 12/31/2018. | Touchstone ! XXX 17,051 17,161 (110) 0 0 (110) 0 16,706 XXX
89154T 73 1 |CommonStock 12/31/2018.| Touchstone oo 4,047.152 ..78,065 XXX 73,659 75,844 (2,185) 0 0 (2,185) 0 78,065 . . XXX
89154T 72 3 |Small Company 12/31/2018. [ Touchstone oo | 217.002 [ oo 54,830 XXX 48,119 50,603 (2,484) 0 0 (2,484) 0 54,830 [ - N AR — AL — 22 XXX
921082 75 6 |VIP Emerging Markets Fund 12/31/2018. | VanEck 512.655 6.276 XXX 5476 7,936 (2,460) 0 0 (2,460) 0 6,276 0 800 800 0 XXX
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15

F Current Bond

0 Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

ei Prior Year Valuation Year's Temporary | Total Change in| Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment B/AC.V. Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
921082 82 2 |VIPGlobal Hard Assets Fund ... 12312018, |VanEck e | 1,745.710 [ oo, 38,843 XXX 38,806 39,924 |......... (1,118) 0 0 (1,118) 0 38,843 0 37 37 0]  xxx
9299999. Total - Common Stocks - Mutual Funds ..121,512,463 XXX [ 99,275,595 | ....... 120,339,753 | .(21,064,156) | ...ocoo.cvs [ 0 [ ...(21,064,156) | ..ococve 0| 113,191,909 | oo 0 | 22,236,868 | ..22,236,868 | 1,868,792 | XXX
9799997. Total - Common Stocks - Part 4 ....166,255,590 XXX ..132,650,849 | ... 163,897,644 | .(31,246,792) n(31,246,792) | oo 0] 146,567,163 | ...ooccos 0 | 33,604,742 |..33,604,742 | .1,999536 | XXX
9799998 Total - Common Stocks - Summary Item from Part 5. ovsiosssesssssissssssssssssssssssssssssssssssssssssssssssssssssns | 132,193 XXX |, 132,866 0 0 0 0 132,866 0] (673)] oo (673)] v 1051 | XXX
9799999, Total - Common Stocks ..166,387,783 XXX ..132,783,715 | ... 163,897,644 | .(31,246,792) (31,246,792) | v [ 146,700,029 33,604,069 | ...33,604,069 | ..2,000,587 | XXX
9899999. Total - Preferred and Common Stocks ...166,387,783 XXX ..132,783,715 163,897,644 | .(31,246,792) | . ..(31,246,792) | . 146,700,029 33,604,069 | ...33,604,069 | ..2,000,587 | XXX
9999999. Total - Bonds, Preferred and Common Stocks ...190,383,645 XXX .. 157131325 | ....... 181,620,323 | (32,727,957) (32,733,389) | o0 | 171,047,281 33,252,678 | ..33,252,678 | 2,839,343 | XXX
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SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current
0 Year's Total Foreign Interest and|  Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change in| Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment B./AC.V. Changein | (Loss)on | Gain (Loss) | (Loss)on During and

CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B./A.C.V. | Disposal | on Disposal | Disposal Year Dividends
Bonds - U.S. Special R and Special A ment

3140H6 CB 3 |Fannie Mae BJ4565 4.000% 01/01/48... | . | 09/12/2018 | Morgan Stanley DWD..........ccouereeesrreerncns 12/01/2018 | PaYdOWN. .....coevvveenriienienenesneesesineessnises | cevesserneens 388,973 395,598 388,973 388,973 [ (6,625) 0 (6,625) 0 0 0 0 | 1,915 | e 432
3199999. Total - Bonds - U.S. Special Revenue and SPECial ASSESSMENS  ........ccioioiuiiieeeeiesiesiiestesssesessessessessessessesseasssesseesessessessessessessessesssseetsessssestensansessessessesassanssssassestensensans | sessssasssess 388,973 395,598 388,973 388,973 [\ (6,625) 0 (6,625) 0 0 0 0 [ 1,915 |.......... 432
Bonds - Industrial and Miscell

202795 JM 3 | Commonwealth Edison Co.........ccccoovrerenes | . 02/21/2018 | Deutsche Bank...............cccovrvvrrneirerirerrnnn. 09/20/2018 | Susquehanna Intl 3,100,000 3,102,635 2,985,579 | .......... 3,102,635 0 0 0 0 0 0 |...(117,056)| ....(117,056) | ...... 73,711 | ... 1,033

341081 FQ 5 |Florida Pwr&LtCo 3.950% 03/01/48.....| .. 02/26/2018 | Wells Fargo Funds... 09/19/2018 | Susquehanna Intl 2,700,000 2,685,420 2,618,028 | ... 2,685,566 0 146 0 0. (67,538) | ...... (67,538)

713448 DD 7 |Pepsiconc 4.450% 04/14/46 02/21/2018 | Bank of America.. 09/19/2018 | Deutsche Bank. ..312,500 335,988 326,347 335,727 0 (260) 0 0. 9,380) .(9,380)

717081 DK 6 |Pfizer Inc 4.400% 05/15/44... . 02/21/2018 | Deutsche Bank.... .| 09/19/2018 | Barclays Capital e 1,500,000 | .o 1,591,530 | .......... 1,525,905 | .......... 1,590,450 0 (1,080) 0 0 ... (64,545) | ...... (64,545)

3899999. Total - Bonds - INQUSHrial N0 MISCEIIANEOUS. .........c.rivieiiiisiiisies eetoiesssssssessesssessoesesssseessses st ees e ss e bt ettt b s nens st snnssesnnsss | sessssenes 7,612,500 | .......... 7,715,573 |.........7,455,859 | .......... 7,714,378 0 (1,194) 0 0 |...(258,519)] ....(258,519) | ....202,968 | ..... 23,983
8399998, Total - Bonds 8,001,473 8,111,171 |.........7,844,832 | .......... 8,103,351 0 (7,819) 0 0 |...(258,519)]....(258,519) | ....204,883 | ..... 24,415
Common Stocks - Industrial and Miscellaneou:

233203 59 5 |DFAUSTARGETED VALLE...........ccoo..... I | 06/28/2018 | Direct-Private Placement...........cccoucuenecee 09/12/2018 [ VANIOUS......coooererereersesrissesressssessssssssness | sereenssensd 675.930 16,966 17,834 16,966 0 0 0 0 0 0 868 868 26 0
9099999. Total - Common Stocks - Industrial and Miscellaneous 16,966 17,834 16,966 0 0 0 0 0 0 868 868 26 0
Common Stocks - Mutual Funds

52106N 59 0 |LAZARD INTER STRATEQ INST............. .. | 08/21/2018 | Direct 09/12/2018 | Direct, 73.740 1,157 1,151 1,157 0 0 0 0 0 0 (6) (6) 0 0

Touchstone Funds Active Bond Fund
89154W 79 1 |Class 08/30/2018 | Various 09/20/2018 [ DIFECL.......ooovvvererrveeeerieeeesessssssessssssssennes | ervvvees 10,635.000 107,734 106,350 107,734 0 0 0 0 0 0 [ (1,384) | ........ (1,384) | ........ 1,014 | .l 0
779547 30 8 |Personal Strategy .. 10/22/2018 | T. Rowe Price 12/17/2018 | T. Rowe Price 66.990 1,425 1,387 1,425 0 0 0 0 0 0 (38) (38) 11 0
Franklin Founding Funds Allocation VIP

355151 30 9 |Fund 08/27/2018 | Franklin Templeton 12/17/2018 | Franklin Templeton e [ e 294.835 2,158 1,977 2,158 0 0 0 0 0

015544 50 5 |Alger Large Cap Growth 12/06/2018 | Alger Shareholder Services 12/31/2018 | Alger Shareholder Services 0.052 4 4 4 0 0 0 0 0

015544 40 6 |[Alger Small Cap Growth 12/10/2018 | Alger Shareholder Services ..........c........ 12/31/2018 | Alger Shareholder Services 0.039 1 1 1 0 0 0 0 0

09253L 38 9 |iShares Alternative Strategies V.. Fund 08/10/2018 | Blackrock 08/29/2018 [ Blackrock s [ s 301.183 3,346 3,415 3,346 0 0 0 0 0

09253L 41 3 |iShares Dynamic Fixed Income V.I. Fund 02/05/2018 | Blackrock 03/27/2018 | Blackrock 7.535 75 74 75 0 0 0 0 0 )

9299999. Total - Common Stocks - Mutual Funds 115,900 114,359 115,900 0 0 0 0 0 )

9799998. Total - Common Stocks. 132,866 132,193 132,866 0 0 0 0 0 )|

9899999. Total - Preferred and Common Stocks 132,866 132,193 132,866 0 0 0 0 0 .(673)]...
9999999. Total - Bonds, Preferred and Common Stocks 8,244,037 | .......... 7,977,025 | .......... 8,236,217 | .ovocvrrin [ (7,819) 0 (7,819) 0 0 |...(259,192)| ....(259,192) | ....205,934 | ..... 24415
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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 3 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
JP Morgan Chase Bank New York, NY. 0.00 0 0 1,037,781 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 1,037,781 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 1,037,781 | XXX
0599999. Total Cash XXX XXX 0 0 1,037,781 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 1,426,536 | 4. April 2,224,390 |7. July. 1,098,588 | 10. October 2,850,926
2. February. 5,007,852 | 5. May. 3,095,464 |8. August 1,460,649 | 11. November. 3,912,525
3. March 603,370 | 6. June 507,664 | 9. September. 26,052,151 | 12. December. 1,037,781
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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 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 Govt MM Fund 12/31/2018....... 0.000 277 0
8699999. Total - All Other Money Market Mutual Funds. 277 0
8899999. Total - Cash Equivalents 277 0




Annual Statement for the year 2018 of the Separate Accounts ofthe N@tional Life Insurance Com pany

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 AL 0 0 0 0
2. Alaska AK 0 0 0 0
3. Arizona AZ 0 0 0 0
4. Arkansas AR 0 0 0 0
5. California CA 0 0 0 0
6.  Colorado, CO 0 0 0 0
7. Connecticut. CT 0 0 0 0
8.  Delaware DE 0 0 0 0
9. District of Columbia DC 0 0 0 0
10.  Florida FL 0 0 0 0
11.  Georgia GA 0 0 0 0
12, Hawaii HI 0 0 0 0
13.  Idaho. ID 0 0 0 0
14.  lllinois. IL 0 0 0 0
15.  Indiana IN 0 0 0 0
16.  lowa 1A 0 0 0 0
17.  Kansas KS 0 0 0 0
18.  Kentucky. KY 0 0 0 0
19.  Louisiana LA 0 0 0 0
20.  Maine ME 0 0 0 0
21.  Maryland MD 0 0 0 0
22.  Massachusetts, MA 0 0 0 0
23.  Michigan MI 0 0 0 0
24.  Minnesota MN 0 0 0 0
25.  Mississippi MS 0 0 0 0
26.  Missouri MO 0 0 0 0
27.  Montana MT 0 0 0 0
28.  Nebraska NE 0 0 0 0
29.  Nevada NV 0 0 0 0
30.  New Hampshire NH 0 0 0 0
31, New Jersey, NJ 0 0 0 0
32.  New Mexico. NM 0 0 0 0
33.  New York NY 0 0 0 0
34, North Carolina NC 0 0 0 0
35.  North Dakota ND 0 0 0 0
36.  Ohio. OH 0 0 0 0
37.  Oklahoma OK 0 0 0 0
38.  Oregon OR 0 0 0 0
39.  Pennsylvania PA 0 0 0 0
40.  Rhode Island RI 0 0 0 0
41.  South Carolina SC 0 0 0 0
42. South Dakota SD 0 0 0 0
43.  Tennessee. N 0 0 0 0
44.  Texas TX 0 0 0 0
45.  Utah ut 0 0 0 0
46.  Vermont VT 0 0 0 0
47.  Virginia VA 0 0 0 0
48.  Washington WA 0 0 0 0
49.  West Virginia wv 0 0 0 0
50.  Wisconsin Wi 0 0 0 0
51.  Wyoming Wy 0 0 0 0
52.  American Samoa. AS 0 0 0 0
53.  Guam GU 0 0 0 0
54.  Puerto Rico PR 0 0 0 0
55.  US Virgin Islands. Vi 0 0 0 0
56.  Northern Mariana Islands MP 0 0 0 0
57. Canada 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

5801. 0 0 0 0
5802. 0 0 0 0
5803. 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 @bOVe).......occooiveeirieeririre XXX XXX 0 0 0 0
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