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3133EMLL4 FFCB 2.07 12/40-12/21 (A) 01 - U.S. GOVERNMENT AND AGENCIES 0.02% 12/21/2040 $1,352,090.00 $1,878,041.28 $2,000,000.00 1.A 2.50%

3133EMVZ2 FFCB 2.52 04/13/2046 01 - U.S. GOVERNMENT AND AGENCIES 0.03% 4/13/2046 $532,093.50 $737,846.30 $750,000.00 1.A 2.61%

3133EMA51 FFCB 2.8 05/41 - 05/22 01 - U.S. GOVERNMENT AND AGENCIES 0.03% 5/20/2041 $749,119.00 $1,000,000.00 $1,000,000.00 1.A 2.80%

3133EGDZ5 FFCB 3.04 05/36 01 - U.S. GOVERNMENT AND AGENCIES 0.03% 5/20/2036 $872,642.00 $1,000,000.00 $1,000,000.00 1.A 3.04%

3133EEU24 FFCB 3.47 06/33 01 - U.S. GOVERNMENT AND AGENCIES 0.03% 6/3/2033 $940,785.00 $1,001,405.01 $1,000,000.00 1.A 3.45%

3133EDRR5 FFCB 3.93 08/44 01 - U.S. GOVERNMENT AND AGENCIES 0.04% 8/1/2044 $910,729.00 $1,145,752.94 $1,000,000.00 1.A 3.00%

3130AE4Q0 FHLB 3.375 03/38 01 - U.S. GOVERNMENT AND AGENCIES 0.03% 3/12/2038 $885,532.00 $971,998.86 $1,000,000.00 1.A 3.62%

3140HR7L1 FN BL0898 01 - U.S. GOVERNMENT AND AGENCIES 0.04% 12/1/2033 $1,593,203.26 $1,617,383.45 $1,591,993.35 1.A 4.13%

31358DDR2 FNMAP 0.00 5/30 01 - U.S. GOVERNMENT AND AGENCIES 0.00% 5/15/2030 $7,128,774.12 $6,585,633.33 $9,490,000.00 1.A 5.20%

3134A4AB0 FRESTP 0.0 3/31 01 - U.S. GOVERNMENT AND AGENCIES 0.00% 3/15/2031 $11,810,511.34 $10,475,578.21 $16,347,000.00 1.A 5.67%

3134A4AB0 FRESTP 0.0 3/31 01 - U.S. GOVERNMENT AND AGENCIES 0.00% 3/15/2031 $1,665,334.84 $1,563,262.57 $2,305,000.00 1.A 4.94%

3134A4AB0 FRESTP 0.0 3/31 01 - U.S. GOVERNMENT AND AGENCIES 0.00% 3/15/2031 $5,057,416.00 $5,333,984.25 $7,000,000.00 1.A 3.45%

31397PRT9 FHR 3406 B 05 - RESIDENTIAL MORTGAGE-BACKED SECURITIES 0.06% 1/15/2038 $3,544.87 $3,505.84 $3,492.92 1.A 5.85%

31398LZZ4 FHR 3621 HZ 05 - RESIDENTIAL MORTGAGE-BACKED SECURITIES 0.05% 1/15/2040 $515,502.88 $504,091.22 $508,268.19 1.A 5.15%

31398WVL5 FHR 3654 Z 05 - RESIDENTIAL MORTGAGE-BACKED SECURITIES 0.05% 4/15/2040 $560,045.49 $548,050.89 $565,776.81 1.A 5.21%

3137GAMD6 FHR 3736 ZP 05 - RESIDENTIAL MORTGAGE-BACKED SECURITIES 0.04% 10/15/2040 $2,036,536.90 $2,064,310.77 $2,135,789.16 1.A 4.61%

3137A4E78 FHR 3768 ZP 05 - RESIDENTIAL MORTGAGE-BACKED SECURITIES 0.04% 12/15/2040 $428,625.80 $436,056.33 $443,849.85 1.A 4.29%

3137A6AX0 FHR 3791 ZL 05 - RESIDENTIAL MORTGAGE-BACKED SECURITIES 0.05% 1/15/2041 $3,011,503.95 $2,826,583.39 $3,011,314.24 1.A 5.68%

31371LHK8 FN 255034 05 - RESIDENTIAL MORTGAGE-BACKED SECURITIES 0.05% 12/1/2033 $9,949.02 $9,917.38 $9,917.38 1.A 4.45%

31407NQC0 FN 835751 05 - RESIDENTIAL MORTGAGE-BACKED SECURITIES 0.05% 8/1/2035 $982.89 $939.49 $982.06 1.A 5.56%

31398GBZ1 FNR 2009-102 EZ 05 - RESIDENTIAL MORTGAGE-BACKED SECURITIES 0.05% 12/25/2039 $28,787.97 $28,770.87 $29,191.10 1.A 5.21%

31398GPX1 FNR 2009-108 ZH 05 - RESIDENTIAL MORTGAGE-BACKED SECURITIES 0.05% 1/25/2040 $177,970.41 $177,004.74 $181,801.70 1.A 5.46%

31398SWG4 FNR 2010-139 HA 05 - RESIDENTIAL MORTGAGE-BACKED SECURITIES 0.04% 11/25/2040 $721,170.88 $724,807.86 $742,866.29 1.A 4.49%

31398SXH1 FNR 2010-141 AL 05 - RESIDENTIAL MORTGAGE-BACKED SECURITIES 0.04% 12/25/2040 $266,540.85 $279,502.34 $285,042.08 1.A 4.33%

31397QG51 FNR 2011-18 ZE 05 - RESIDENTIAL MORTGAGE-BACKED SECURITIES 0.05% 3/25/2041 $732,450.49 $702,417.04 $733,423.74 1.A 5.30%

31397SVR2 FNR 2011-39 UZ 05 - RESIDENTIAL MORTGAGE-BACKED SECURITIES 0.04% 5/25/2041 $109,245.00 $110,944.56 $114,519.42 1.A 4.56%

31397UEH8 FNR 2011-47 LW 05 - RESIDENTIAL MORTGAGE-BACKED SECURITIES 0.04% 6/25/2041 $241,688.65 $239,811.37 $247,727.50 1.A 4.60%

3136A0RX7 FNR 2011-80 ZA 05 - RESIDENTIAL MORTGAGE-BACKED SECURITIES 0.04% 8/25/2041 $180,492.25 $182,653.43 $189,314.89 1.A 4.64%

3136A0EK9 FNR 2011-81 GZ 05 - RESIDENTIAL MORTGAGE-BACKED SECURITIES 0.04% 8/25/2041 $154,603.99 $161,883.34 $164,358.68 1.A 4.21%

38374VVT3 GNR 2009-53 ZB 05 - RESIDENTIAL MORTGAGE-BACKED SECURITIES 0.06% 7/16/2039 $2,112,117.78 $2,070,694.92 $2,047,409.41 1.A 5.68%

38373AKB1 GNR 2009-65 ZT 05 - RESIDENTIAL MORTGAGE-BACKED SECURITIES 0.06% 8/20/2039 $2,087,607.49 $2,044,502.20 $2,028,674.50 1.A 5.75%

38373AUC8 GNR 2009-68 ZH 05 - RESIDENTIAL MORTGAGE-BACKED SECURITIES 0.06% 8/16/2039 $3,877,495.29 $3,832,749.37 $3,814,735.27 1.A 5.34%

38376CRQ4 GNR 2009-77 ZB 05 - RESIDENTIAL MORTGAGE-BACKED SECURITIES 0.06% 9/16/2039 $1,977,641.00 $1,920,542.78 $1,912,432.78 1.A 5.34%

38377FZ20 GNR 2010-73 GZ 05 - RESIDENTIAL MORTGAGE-BACKED SECURITIES 0.05% 6/20/2040 $1,343,152.50 $1,353,417.75 $1,360,071.79 1.A 4.55%

38376GSJ0 GNR 2010-83 Z 05 - RESIDENTIAL MORTGAGE-BACKED SECURITIES 0.04% 1/16/2052 $2,857,371.10 $2,932,285.16 $3,036,794.00 1.A 5.91%

38376GY79 GNR 2011-95 Z 05 - RESIDENTIAL MORTGAGE-BACKED SECURITIES 0.04% 4/16/2051 $1,172,138.18 $1,150,505.71 $1,352,669.51 1.A 4.99%

38378BSJ9 GNR 2012-45 Z 05 - RESIDENTIAL MORTGAGE-BACKED SECURITIES 0.03% 1/16/2055 $2,473,154.36 $2,781,473.32 $2,887,728.17 1.A 3.41%

38378BTJ8 GNR 2012-53 Z 05 - RESIDENTIAL MORTGAGE-BACKED SECURITIES 0.03% 4/16/2052 $1,088,969.62 $1,243,639.81 $1,422,104.77 1.A 4.00%

38374LQ53 GNR 2005-67 Z 06 - COMMERCIAL MORTGAGE-BACKED SECURITIES 0.05% 8/16/2045 $32,469.96 $31,862.14 $32,570.08 1.A 5.23%

38373M4H0 GNR 2008-90 Z 06 - COMMERCIAL MORTGAGE-BACKED SECURITIES 0.05% 12/16/2050 $467,999.27 $435,528.72 $493,109.91 1.A 7.26%

38374XSJ5 GNR 2009-30 Z 06 - COMMERCIAL MORTGAGE-BACKED SECURITIES 0.05% 3/16/2049 $629,444.71 $653,562.60 $663,497.39 1.A 5.68%

38376GUP3 GNR 2010-100 Z 06 - COMMERCIAL MORTGAGE-BACKED SECURITIES 0.04% 10/16/2052 $769,520.25 $607,322.49 $816,170.08 1.A 0.99%
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Total Sub Account Treasuries & Agencies $63,566,953.86 $63,370,224.03 $75,719,597.02

1
 "Book/Adjusted Carrying Value" is equal to Book Value except NAIC code 6 which is recorded as Fair Value.
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