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Statement as of September 30, 2016 ofthe American Family Life Assurance Company of Columbus (Aflac)

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
S =010 3OO OO ISR 108,388,894,800 | ....couvermrrerrrrerrreereeens 0f.. 108,388,894,800 | ......... 94,737,304,223
2. Stocks:
2.1 Preferred STOCKS. ...t ssess et sesss st ssensstns | sreesessnessnnnees 4,907,677 | coveoreeeeeereeereeeeneeens (V) [P 4,907,677 | cooovvvrreveennn. 4,907,677
2.2 COMMON SIOCKS.....vvveverseresrrireesseressesesssssessesssses s esss s esassesssseessssssssessnenes | sessssesens 4,184,680,318 [ ..ooovvvevrvrirenne 15,089 | ...oouucs 4,184,665,229 | ........... 2,228,583,704
3. Mortgage loans on real estate:
31 FIESEIENS . covvveeevriecciirice ettt | sereeneeneenaes 73,357,115 | oo (VN [ 73,357,115 | oo 1,017,303
3.2 Other than firSt IENS........cocvcueeeieee ettt esesns | sesesessesaesaesas 206,185 | .ocvererirne. 206,185 | ..o 0 [ 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDIANCES)......oevevereressreseeessersesesess st esess st ensessssssssessssssssnas | evseessnceeen 234,687,799 | ..o (VN [P 234,687,799 | ...ccoveveen. 203,021,373
4.2 Properties held for the production of income (less §............ 0
ENCUMDIANCES)....v.vvevevertesee et ssssssesses et ses s ss s sssss st st stesses s basssssssssssnssssessnsans | sressessssssessesssssessasanss (01 O (0 U (0 U 0
4.3 Properties held for sale (less §.......... 0 €NCUMDIANCES)......ocvveircrcieiicieieiseiesieieisstessesens | crresesisssssese s (01 TN (0 TR (0 U 0
5. Cash ($.....1,664,877,141), cash equivalents ($.......... 0)
and short-term investments ($.....922,241,055)..........cnuerverreeeeeeesnsersssesesneesssnessssssssssnnnes | cosseesens 2,587,118,196 [ ....cvvocrrrecerrerriecrins (N [ 2,587,118,196 | ........... 1,851,880,182
6. Contract loans (including §.......... 0 PreMIUM NOLES)......coervrevieerercveeeee e sessesasses | eveesissenens 202,398,636 | ...coovveverererereiiinns (1] I 202,398,636 | .............. 157,598,100
T DBIVALVES. ...ooocveeieticcesi ettt | sesseenens 1,199,223,161 | cvvoocreecrierireerienens (N [P 1,199,223,161 | .ccoovvvenne. 112,327,160
8. OtheriNVESIEA @SSELS.........cveiieieercictece ettt ssesse s sennes | cvevessesaenes 353,100,874 | ..o (1] I 353,100,874 | .............. 353,676,758
9. ReCeiVaDIES fOr SECUMHES.........cvuuurerririceieerierierisei st esst s ssesssessnns | eoesssnsssseenen 2,281,970 | oo (1N 2,281,970 | oo 507,939
10. Securities lending reinvested collateral @SSELS...........oevevcvirriecieiece e | v 455,216,142
11, Aggregate write-ins for INVEStEd @SSELS.........cc.ceeeierreieieeseieeceess e eseseens | srssesessssinnes 91,020,000
12.  Subtotals, cash and invested assets (Lines 1 to 11)... .GA17,777,092,873
13. Title plants less §.......... 0 charged off (for Title INSUrErs ONlY)........c.cceueevererrerererseieiesiesssenes [ e 0
14.  Investment income dU€ and aCCTUED............couevervieiveeieeereee ettt sesssesesnsns | cveesssesanes 789,115,995
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............cccoocveceee | vorririennes 393,290,698 | ....ocevvenee. 33,828,419 | ..covvnnee 359,462,279 | ....cooonee. 338,365,830
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)...........ccoevrerrreneenns | cveerrerninnenns T469,486 | ..o (0] IO, 7,469,486 | ..ooovvvveenn 6,803,550
15.3  Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 1) PO IR (O [ (1 O (1 0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUTETS..........c..crvrrereereseiieresnerieesseesisesssesssssessesssns | oeesssessnens 44,772,300 ..o (VN [ 44,772,300 | ..covoreverrnnns 39,311,852
16.2 Funds held by or deposited with reinsured COMPANIES...........cocvevrirrieriereeriinieneinrneineins | v (U O (1] T 0 [ 0
16.3  Other amounts receivable under reinsurance COMractS...........c..veeerererenmeriereenensnens | coverreerinnens 42,707,762 [ ..ovvverrrerrrerrrrerennne (N [ 42,707,762 | ..covvrevrrne 36,254,414
17.  Amounts receivable relating to UNINSUFEd PIaNS..........c.cviviiveieicieiee et sssessens | ceresseissiessese e (0 RSN (0 R (0 U 0
18.1 Current federal and foreign income tax recoverable and interest thereon..........cccovvvvvevvveecen | covvivirennns 101,116,827 | ..occvvvvevee. 69,617,941 | .oocvrreree. 31,498,886 |...oovvevererrereieinan 0
18.2 Net deferred taX @SSBL.......cciiceiecreecee ettt s s ses st | ereveresesend 431,162,664 | .............. 431,162,664 | ...coooevererereriecrerrinad (11 [OOO 0
19.  Guaranty funds receivable or 0N AEPOSIL..........cccveveevriiriieereeee e ssseseeseesessens | ervessseninend 6,168,363 | ...ocverererererererias (1] 6,168,363 | ...ccevrrnns 4,196,152
20. Electronic data processing equipment and SOtWArE.............cc.evueveierreieiesieee e sesienns | ceveereieianns 22,661,876 | ...ccovveen. 16,105,811 [ .ovvvvend 6,556,065 | .cocvevvernn 7,140,810
21.  Furniture and equipment, including health care delivery assets ($.......... [0) JSSUR ISP 32,499,899 | ...ooovrrenne 32,499,899 | ..overeerrenininn (0] 0
22. Net adjustment in assets and liabilities due to foreign exchange rates...........ooeveveerereeeverns [ oo, (0 S {0 [0 R 0
23. Receivables from parent, subsidiaries and affiliates...........c..cccoevevieivecevereieceeceeseeeeeeeens | e 115,473,877 | oo, 0
24. Health care (§.......... 0) and other amounts receivabl.............co.ccererrciererseieiesiseesesssessenes | ceveeiesenienns 9,347,493 | oo 9,347,493
25. Aggregate write-ins for other than invested assets ...263,517,939 136,716,387
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LIn€S 12 through 25)........cceveieieieiieiesisee st ssssessssssessssseses | sevsnes 120,036,398,052 | .............. 729,499,888
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........coeveererrens | vevreeneereininseneireinienns (01 O (1] T (0] I 0
28, Total (LINES 26 NG 27)..........cveerverereercrireresisereieeriseeeeeesisessseesesesssseessesssssssesssesssesssesssnesssnes | aveenes 120,036,398,052 | .............. 729,499,888 | ....... 119,306,898,164 | ....... 101,566,006,214
DETAILS OF WRITE-INS
1101. Cash collateral PIEAGEA.........c.coviveriireieissiee ettt ssensens | essssssessneens 91,020,000 | .oeovevrrerririreieieirrienens (1] [ 91,020,000 | .evvvveerreireirriniereinnnas 0
1102, ettt | Sebeees ettt (O R (VN (O O 0
1103 RSt | eereens et (U (U (U O 0
1198. Summary of remaining write-ins for Line 11 from overflow page........c.ccocueeveureeneereneneereenenes [ crereeneneseecnceens (V1 O (1] T 0 [ 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @DOVE).......oiviiricreierieiecicieceiesseesseisiene | everisseesnes 91,020,000 [ ..ovovcriieen (L] 91,020,000 | .o 0
2501. Funds held by premium CollECtion @gENCIES..........cccvevveriviirereicieisie e | seressesenins 69,006,190 | ..ooevererrrrerecieieas (1] I 69,006,190 | ...cvvevevee. 54,115,131
2502. Refundable deposits, primarily leased office space in Japan.........c.coceveveeveveerceivereeeresessnens | ceeveevereinns 48,626,075 | .coocveveernee. 1,997,561 | ......couc.... 46,628,514 | ................ 38,293,659
2503. Prepaid premium tax reCOVETADIE............ccveveiireiieieieieisieiee st besss st sssessesesens | sessesessssesns 7,398,088 |...oeveerreerereeine, (VN [ 7,398,088 | ...ccvvvrenee. 8,806,488
2598. Summary of remaining write-ins for Line 25 from overflow page........ccccveveveeereeeeeeersesieneens | covveerienns 138,487,586 | .............. 134,718,826 | ...ccvevvveee. 3,768,760 | .coccvevrrenee. 5,898,760
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @bOVE)........ccoriereiiviiiisiinsiisisssi s | vssiessieenn: 263,517,939 | ...ococevene. 136,716,387 | ...occoovuvs 126,801,552 | ... 107,114,038




Statement as of September 30, 2016 ofthe American Family Life Assurance Company of Columbus (Aflac)

LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

1.
12.
13.

14.
15.1
15.2

16.

17.

18.

19.
20.
21.
22.
23.
24.

Aggregate reserve for life contracts $.....31,736,536,225 less §..........
included in Line 6.3 (including $.....1,450,380 Modco Reserve)....
Aggregate reserve for accident and health contracts (including §.........
Liability for deposit-type contracts (including §.......... 0 Modco Reserve)
Contract claims:
41
4.2 ACCIBNE ANA NBAIN.........oeeeeee ettt a bt
Policyholders' dividends §.......... 0 and coupons §.......... 0 due and UNPAI........cevrirrieieierieieicese e snne
Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:
6.1  Dividends apportioned for payment (including $
6.2  Dividends not yet apportioned (including $..........
6.3  Coupons and similar benefits (including $..........
Amount provisionally held for deferred dividend policies NotiNCIUAEd iN LINE B...........curemierrereeiierireiecneieee et
Premiums and annuity considerations for life and accident and health contracts received in advance
less $.....301,631,629 discount; including $.....354,194,220 accident and health Premiums............coo.ueeveeveeeveeeeereeeeeec e
Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMTACES..........curuurireecieisieeee ittt st ee et s bbbt
9.2 Provision for experience rating refunds, including the liability of $.......... 0 accident and health experience rating

refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health Service Act

9.3
9.4  Interest Maintenance Reserve....
Commissions to agents due or accrued - life and annuity contracts $.....16,760,636, accident and health §..... 181,547,446
and deposit-type contract funds §.......... 0ttt R bR b AR AR R a bbbt
Commissions and expense allowances payable 0N reinSUranCe @SSUME...........c.uururuerrnrereseesnseeesssessssesessessessssssessessssssessessssssessesens
General EXPENSES AUE OF ACCIUEH..........cvuvuiveieieiieieeie ittt bttt st bbb s s bt b bbb bbbttt ans
Transfers to Separate Accounts due or accrued (net) (including §.......... 0 accrued for expense

allowances recognized in reserves, net of reiNSUred @lIOWANCES).........c.cucuiuiieiiieieesee et st
Taxes, licenses and fees due or accrued, excluding federal income taxes
Current federal and foreign income taxes, including $.....

NEt AEFEITEA tAX ADIIIEY......eorvreverericiseii ittt
Unearned investment income
Amounts withheld or retained by company as agent or trustee
Amounts held for agents' account, including $.....4,349,733 agents' credit balances
Remittances and items not allocated .
Net adjustment in assets and liabilities due to foreign eXChaNge rates..........c.ccuucveieiveeicieeeee st
Liability for benefits for employees and agents if not included above
Borrowed money §.......... 0 and interest thereon §......... (0
Dividends to stockholders declared and unpaid....
Miscellaneous liabilities:

24,01 ASSEE VAIUGLION TESEIVE........cvuveiicvictieic ettt ettt bbbt bbb bbbt bbb s bttt
24.02 Reinsurance in unauthorized and certified ($
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ..0) reinsurers.
24.04 Payable to parent, subsidiaries and affiliates...........cccccverrieiericicis e
24.05 Drafts outstanding
24,06 Liability for amounts held under uninsured plans...
24.07 FUnds held UNAET COINSUIANCE. ..........c.iuieieeiieicteie ettt bbb bbbt bbb a bbbttt baes
24,08 Derivatives
24.09 Payable for securities.
24,10 Payable for securities lending
2411 Capital notes §.......... 0 and interest thereon §.......... 0ottt ettt ettt enren
Aggregate write-ins for liabilities .
Total liabilities excluding Separate Accounts business (LINES 110 25)........cucieiciiieiiiecseese et s
From Separate ACCOUNLS STAIEMENL............ccciiiriieiictces ettt sttt s e a s s et s s bt en et saes
Total liabilities (Lines 26 and 27)....
COMMON CAPIAI STOCK......vucveviveciceiee ettt sttt et bbb st s e s st tes s bbb a s sttt es e bt ensesee bt s tanes
Preferred CAPItAl STOCK...........cvueviiiteicictce ettt bbb bbbttt bbb aen
Aggregate write-ins for other-than-special surplus funds..
SUPIUS NOLES......viirerectcee s
Gross paid in and contributed surplus........
Aggregate write-ins for special surplus funds
Unassigned funds (surplus)....
Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §.......... (1) TP
36.2 . 0.000 shares preferred (value included in Line 30 $....
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $. .0 in Separate Accounts Statement).. .
Totals Of LINES 29, 30 @NGA 37......ouueecveieecce ettt s bbb e bbbt en
Totals of Lines 28 and 38 (Page 2, LiNg 28, Col. 3)...... ittt sttt sttt es

................ 31,736,536,225
58,411,055,996

.................. 8,621,078,406

....................... 40,246,568

......................... 501,055 | .

......................... 5,579,364
...46,060,252

..................... 165,313,536
18,831,349
.................. 1,053,072,533

................ 24,019,062,740
. 49,218,279,959
..................... 299,764,256

.................. 8,207,060,211

....................... 29,905,467

..56,307,023
676,498,371

....................... 56,766,845
....53,037,603
..................... 941,241,587

129,381,633

................ 90,268,151,561

569,929,529
R 3,202,470
................ 10.720,843.049

.11,293,975,048

................ 11,297,870,268

................ 11,297,854,653

.............. 119,306,898,164

.............. 101,566,006,214

DETAILS OF WRITE-INS

2501.
2502.
25083.
2598.
2599.

Payable for return of cash collateral...
Other liabilities........c..cocvvrerrennn
Funds held for escheat...
Summary of remaining write-ins for Line 25 from overflow page..
Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above).....

...88,231,804

...12,780,000

3101.
3102.
3103.
3198.
3199.

Summary of remaining write-ins for Line 31 from overflow page
Totals (Lines 3101 thru 3103 plus 3198) (LINE 31 @D0VE)......viveiiieiieiiiiictsiet ettt sns st s enses b s s nsssnaans

3401.
3402.
34083.
3498.
3499.

Affordable Care Act fee special surplus

Summary of remaining write-ins for Line 34 from overflow page..
Totals (Lines 3401 thru 3403 plus 3498) (Line 34 above)

......................... 3,202,470

Qo3




Statement as of September 30, 2016 ofthe American Family Life Assurance Company of Columbus (Aflac)

SUMMARY OF OPERATIONS

PN RE W=

10.
1.
12.
13.
14.
15.
16.
17.
18.
19.
20.
21.
22.
. GENETAl INSUIANCE BXPENSES. ......ucveevereeisetesesiesertssssse s sttt sss s s s s sse s st s et b s s bbb s s s s s st st s st bbb s b et s s s s s st st nt st bnen
24,
25.
26.
27.
28.
29.
30.
31.
32.
. Net gain from operations after dividends to policyholders and federal income taxes and before realized

34.

35.

36.
37.
38.
39.
40.
41.
42.
43.
44,
45.
46.
47.
48.
49.
50.

51.

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
Premiums and annuity considerations for life and accident and health contracts.............ccccoccerverviccvseeeseiceeese s | .0..14,326,860,052 | ......13,182,562,779 | ...... 17,495,159,819
Considerations for supplementary contracts with life CONINGENCIES..........covuririrrirriiirrrrincnereierseieesesssssssesessssssssessnssnes | eeinsennennsssnssssssenenens0. | vennennnnineneinninnn0 [ 0
Net investment iNCOME..........ccriiniree s ..3,040,902,029
Amortization of Interest Maintenance Reserve (IMR) .140,389,670

Separate Accounts net gain from operations excluding unrealized gains or losses..
Commissions and expense allowances on reinsurance ceded...........ccccveuevnnnes
Reserve adjustments on reiNSUFANCE CEABM..........ccuiiuiiiiie ettt sttt
Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
TTOM SEPATALE ACCOUNTS.......ceererieecie ittt nen
8.2 Charges and fees for deposit-type CONMTACES..........cccvriuciciscice sttt
8.3 Aggregate write-ins for MiSCEllANEOUS INCOME.........c.riuieririsrirreieieessteee ettt ettt nnes
Totals (Lines 110 8.3).....cccvevvvrierevereeeie s
Death benefits
Matured endowments (excluding guaranteed annual pure endowments)....
ANNUItY DENETILS. ..ot
Disability benefits and benefits under accident and health contracts....
Coupons, guaranteed annual pure endowments and similar benefits..
Surrender benefits and withdrawals for life contracts....................
GrOUP CONVETSIONS.......couvveieiiriteie i sssesses b asasans
Interest and adjustments on contract or deposit-type CONtract FUNGS..........ccccvevrrcviceeeieee e
Payments on supplementary contracts with life CONINGENCIES.........c.ccoveiiiiiriieie e
Increase in aggregate reserves for life and accident and health contracts...
Totals (Lines 10 to 19)
Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)...........cc.cccvvverrenne
Commissions and expense allowances on reinsurance assumed

Insurance taxes, licenses and fees, excluding federal INCOME tAXES..........cviviverriveieiieiicisiee e
Increase in loading on deferred and uncollected premiums..........
Net transfers to or (from) Separate Accounts net of reinsurance..
Aggregate write-ins for deductions...
Totals (Lines 20 to 27)
Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28).
DiVIAENdS t0 POIICYNOIAETS.........vvieieciieeicise ettt s bbbttt
Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)..............
Federal and foreign income taxes incurred (excluding tax on capital GaiNS)..........cccveuereerriereeiieieiseee e eseees

capital gains or (1058€s) (LINE 31 MINUS LINE 32)........cuuiiiieiieiseieiiesiesiseses st sttt bbb sens
Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....(10,903,426) (excluding taxes of §.....(7,905,281) transferred t0 the IMR)..........cc.ceeverrrrirerieeieereereeseeseesieesiens

CAPITAL AND SURPLUS ACCOUNT

Capital and surplus, December 31, prior year.
Netincome (LiN€ 35)......c.vvierrureneeneireeneeneereeieeeneens

Change in net unrealized capital gains (losses) less capital gains tax of $.....(20,068,638).........cc..covvvererrverrrsrrreenrsensieensionn.
Change in net unrealized foreign exchange capital gain (loss)
Change in net deferred income tax
Change in nonadmitted assets
Change in liability for reinsurance in unauthorized and certified COMPANIES..........ccovvvviveevrrereeeiie s
Change in reserve on account of change in valuation basis, (increase) or decrease
Change in asset valuation rESEIVE...........ccceveievereeeie e
Change in treasury SOCK...........ouurereereieicerereeeeseese s eesseeeeeees
Surplus (contributed to) withdrawn from Separate Accounts during period..
Other changes in surplus in Separate Accounts Statement.............cccoceenen.
ChaNGE IN SUIPIUS NOLES........cuvvvcvieeieieiee ettt b sttt s st s s bbb st s ettt es bbb e s st st st n s
Cumulative effect of changes in acCoUNtiNG PHINCIPIES..........ciuiveieeiieiceie ettt naen
Capital changes:

50T PAIA IN.ee ettt bR SRR SERERb bbb
50.2 Transferred from SUrplus (STOCK DIVIAEN).........crvieriririinrireisississisesseese sttt
50.3 TranSEIMEA 10 SUMPIUS........cviveieeieiiteie ettt bttt bbbt bbb bbbt nns
Surplus adjustment:

51.1 Paidin
51.2 Transferred to capital (Stock Dividend)...

(73,175,492)

.(14,136,325)

.586,5

0,991

R (26,266)

(23,537,386)

...... 17,029,032,185

002,228,345

...... 21,

239,398,857

4,137,651,500

3,

867,370,634

299,110,779

8,849,457
6,334,125

........ 6,

713,696,685

........ 5,

104,810,704

...... 10,303,921,361

........ 9,

530,811,765

...... 12,
........ 2,

........ 2,

634,118,996
164,994,849

....18,255,053

507,002,269

........... 194,598,356

...(1,442,119)

................ 0
..... ..11,525131

...... 17,589,052,535

........ 3,650,346,322

...................... 4,017

........ 3,650,342,305

........ 1,289,453,240

........ 2,161,254,970 | ......1,680,734,100 | ........2,360,889,065
............. 38,931471 | .........(76,289,126) | ..........(87,326,072)
........ 2.200,186,441 | .......1,604,444.974 | .....2,073562,993
...... 11,297,854,650 | .....10,839,119,249 | ......10,839,119,249
2,200,186,441 | ..... 1,604,444,974 | ....... 2,273,562,993
............ (52,137,749) | ............88,542,317 | ...........67,398,881
.......... (389,319,152)] ........(452,896,102)| ...........(67,325,960)
(189,339,731)] ...........22,326,052 .(88,173,402)

(82,726,035)

.......... (694,158,145)

51.3 Transferred from capital...........cc.cccevrerrnnnes
51.4 Change in surplus as a result of reinsurance.. VI . .0
52. DIVIENdS 0 SIOCKNOIAETS........oucvvuieuirriieitecieceeei sttt | cinees (1,311,492,710) ,431,363,669)] .......(2,392,585,158)
53. Aggregate write-ins for gains and l0SSES iN SUMPIUS...........cverururrirrerireeieneeseeseeessiss s sessesssesssssssssesessessssssesssssessessssssessessnes | sessessases (18,630,492)| ........... 810,518,738 | . .394,318,545
54. Net change in capital and surplus (LiNeS 37 throUgh 53)..........cc.eiiieiniieieisseie st ssess s ssessssssesesssnns | sresssssssssssses 15,615 | .......... (212,737,250)] ........... 458,735,401
55. Capital and surplus as of statement date (LINES 36 + 54)..........cc.coueveueeireeririereiereieeteeeee e vessstesesee e essesisseesesnsnseneens | conres 11,297,870,265 | ...... 10,626,381,999 | ...... 11,297,854,650
08.307.  OtNEI INCOME.....eureurtriisieisitieieeese st es s s ees et s8R 2,726,807 | covvrveir 2,360,184 | ..ccovrrnnn. 3,184,105
08.302. Other income from reinsurance assumed... . 2,092,374 ...1,847,758 2,500,895
08.303.  Interest 0N @gents' DAIANCES..........cccuereiiririirsee ettt entenas | snresseenntenienas 869,918 | .oovvrnne 1,016,012 | oovvenee 1,322,147
08.398. Summary of remaining write-ins for Line 8.3 from oVerflow Page.........ccocureriunrnineinrnnene et sessssssenns | eesesennes (78,864,591)] ............ (19,360,279) ...envne (30,544,533)
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above). .(73,175492)] ............(14,136,325) ]| . ..(23,537,386)
2701.  Reserve adjustment from reinSUrance aSSUMET..........c.cccvcuiuieeieciiiiieee ettt s esaens | cvessessssnsas 8,477,684 | ............ 11,245,270 | ............. 11,525,131
2702.

2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page.
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)...

...8,477,684

5301.  Tax adjustment.........ccccvvevercereeereeereeee s ...38,006,817 |....

5302, DBIVALVES.....coevuivieeieicieie ettt b s bbb bbb s b s bbb bbbttt en s bbb s saennns | eetesaesssenae s s enaena 0f.. .

5303.  Minimum PENSION lIADINILY...........ccvrverierriiiereieiieteee ettt et b st s bbb ssess st sntessnsnsnsenanses | sessessesseses (5,864,004) | .eovvvvererrenne (133,055)| .ecvevrerne 5,622,634
5398.  Summary of remaining write-ins for Line 53 from oVerflow PAgE.........cciuiurieieiiieicseeie et sssnns | ereeienaens (50,773,305)| ........... 427,167,196 | ........... 388,695,911
5399. Totals (Lines 5301 thru 5303 plus 5398) (LiNe 53 @DOVE)........cciiuiuiiiiiiiiisiiissiisiesiessiessessissessesseseessssssscssessssnenenes | sosenssenes (18,630,492)| ........... 810,518,738 | ........... 394,318,545
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Statement as of September 30, 2016 ofthe American Family Life Assurance Company of Columbus (Aflac)

CASH FLOW
Currer11t Year PriorzYear Prior Yegr Ended
to Date ToDate December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUIANCE...........cvcviveieeiciccee ettt es s st es s sensesaens | srvesans 13,105,089,849 | ........ 12,350,164,775 |........ 16,454,778,008
2. NEtiNVESIMENTINCOME. ........iveeieieeireiresi ittt | reniiees 2,501,204,526 | .......... 2,430,896,515 | .......... 3,190,701,934
3. Miscellaneous income...... 246,779,089 | .... 445,845,153 |.... 562,947,339
4. Total (LINES 1 hTOUGN 3)......uveeuriirirircririsieriesiseiesie sttt ene s nesenies | ansines 15,853,073,464 | ........ 15,226,906,443 | ........ 20,208,427,281
5. Benefit and 0SS related PAYMENLS.........ccveviiiviiieiecteee ettt bbb ntesenas | evenrenes 6,127,505,427 | .......... 5,641,971,147 | .......... 7,452,190,959
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNTS............ccoevuevcvsereciveiieresiseiens | ceveeireiiesesse e (01 (U1 0
7. Commissions, expenses paid and aggregate write-ins for dedUCtions..........ccovverrrireenrneincneieieeneeseecseesseeesseeneens | ceveeneens 3,845,708,465 | .......... 3,603,071,679 | .......... 4,835,706,693
8.  Dividends paid t0 POCYNOIAETS..........ceviiiiriieicieie ettt snssntessesensenans | svssessessesssessessens 2411 | oo 2419 | e 4,017
9.  Federal and foreign income taxes paid (recovered) net of ..0 tax on capital gains (losses) .1,235,693,179 | .........1,002,447,379 | ..........1,002,418,048
10, Total (LINES 5 HIOUGN 9).....ceuucvvirriireririiieriieericei sttt esst | sevnens 11,208,909,482 | ........ 10,247,492,624 | ........ 13,290,319,717
11.  Net cash from operations (Line 4 minUS LINE 10).........ccceiueiiiiiiisieieieiscesce ettt ssnbensenas | sesnanns 4,644,163,982 | .......... 4979,413,819 |.......... 6,918,107,564
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BOMAS....ooevirceieeeireri ettt | nereraes 2,475,877,686 |......... 3,072,327,452 |.......... 5,006,681,127
12,2 SHOCKS. . vvvuerereeiseesseeete st Rttt | crieentnnenes 16,311,357 | vvveriricienne 863,618 | ..cvvvrereinn 1,216,475
12.3 MOMGAGE I0ANS......cocvieiecicestee ettt a sttt s et n s sae s s ntessesensesnsantes | eevessessessesans 1,898,315 | ..covvverneee. 1,567,005 | .....coocvne.. 2,530,479
12,4 REAIESIALE ... bbbt | s (01 PO 0 [ e 0
12.5  Other iNVESIE @SSELS........vvvuirirreiierereiee it es s st nssenes | eessesssnnsssesssenesseness (U [ (U 0
12.6 Net gains or (losses) on cash, cash equivalents and short-term inVestMents..............cccooveiecvceeeiieccsesieieien | e O e (01 R 0
12.7 Miscellaneous proceeds .1,331,400,510 | .... 225511474 | ... 154,320,542
12.8  Total investment proceeds (LINES 12.110 12.7).....cuiiuieeicierseieiesss ettt ssesss s ssessnsns | esssssas 3,825,487,868 | .......... 3,300,269,549 | .......... 5,164,748,623
13.  Cost of investments acquired (long-term only):
131 BOMAS..eoueverceeenrtsisee st | rereiens 3,876,312,006 |.......... 2,596,701,749 | .......... 4,898,765,111
13,2 SHOCKS. . reruuvereeeesaeeseeesseesseeees e ses e se s es sttt nnnnns | verernes 1,831,426,813 | ..covvvvnne 700,902,944 | .......... 1,164,880,763
13,3 MOTGAGE I0BNS........uiiieiicicicee sttt s bbbt n s ns s entenns | srernsenienis 73,500,000 | ovevcverereieieennd (01 0
1314 REAIESIAIE..vvvvu ettt Rttt | serenennentenenas 552,094 | .ooverrviir 1,138,161 | oo 1,590,088
13.5  OthEr INVESIEA @SSELS........cvveuerrirriiisriireiicei ittt enstens | sbtsenssnentaneens 185,778 | oo 222,742 | oo 302,021
13.6  MisCEllaneouUs @PPlICALIONS............c.cviveieeiciciie ettt bbbt s s s s s s | cassaesonans 206,586,071 |.......... 2,517,240,340 | .......... 2,386,861,304
13.7 Total investments acquired (LINES 13.1 10 13.6)......ceverrrieiirieieiesissse st ssssess s ssessesssssssssessesssssenss | asssssses 5,988,562,762 | .......... 5,816,205,936 |.......... 8,452,399,287
14.  Netincrease or (decrease) in contract [0ans and Premium NOES..........c.cceveieeicvcieeeie e sssessesenas | evensesiesnns 13,005,590 | .....cceouee 13,327,551 | c.cvereee. 17,405,235
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) (2,176,080,484)]......... (2,529,263,938)| ......... (3,305,055,899)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUrpIUS NOLES, CAPILAl MOLES.......ceurereecicie ittt sttt st estssannns | oestsisessessenssessnssenenes O e (01 TR 0
16.2 Capital and paid in SUrPIUS, 18SS trASUNY STOCK............ceevcveieerereisec ettt tes s bessssssssenes | sersesssssesssseesssssaenens (1 (01 0
16.3 BOITOWEM fUNGS.........ccvueieieiiiiieirii ettt bbbttt | resiseniesbse bbb (01 OO 0 [ e 0
16.4 Net deposits on deposit-type contracts and other insurance abilities.............ccccvvververerrevseerieeeeeeee e | e 85,751,651 | cevevverree. 56,750,833 | ...ccoevvrnnn 83,962,159
16.5 Dividends t0 STOCKNOIAETS. .........uvvrieiurriciticrieii ettt esstsenssssnes | nesesens 1,311,492,710 | .......... 1,431,363,669 | .......... 2,392,585,158
16.6  Other cash provided (aPPlIEd)...........ccurervmireieiieeereies e sessessss s enessesssenns |areseeessees (507,104,425)].......... (1,483,799,069)| ......... (1,552,122,320)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ | ......... (1,732,845,484)] ......... (2,858,411,905)|.......... (3,860,745,319)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......cccocovevereeees | covvvevrnnne 735,238,014 |............ (408,262,024)] ............ (247,693,654)
19.  Cash, cash equivalents and short-term investments:
191 BEGINNING OF YAT......ouuvireriiciinerieciseriseestsse ittt ssnssenns | neniinns 1,851,880,182 | .......... 2,099,573,836 | .......... 2,099,573,836
19.2 End of period (Line 18 plus Line 19.1)....... 2,587,118,196 1,691,311,812 1,851,880,182
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20,0001 [ [ N 0]
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Statement as of September 30, 2016 ofthe American Family Life Assurance Company of Columbus (Aflac)

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS
1 2 3
Current Year Prior Year Prior Year
To Date To Date Ended December 31
1o INAUSEAI ..ottt seest et ssss s ssssssessssssssens | cessessssssssess st sessssnessssssaeees O S O O 0
2. 0rdinary life INSUMANCE.........cvuuurverereierieeieesieresessi s sest st sssss s sssesssssssnens | sessesesssnssssnesssnn 3,527,948,816 | .ocoovvvererrirrinnne 3,256,178,377 | ..vvorvrrrerrireninn: 4,279,609,309
3. Ordinary iINdivVidUal @NNUIBIES...........verereerriereerereeeeeseesseessseeessesssessssssssesesssessssssssssssssssses | sesssessssssssssesssnsees 552,264,405 | ...vvvovrrreinenne 507,956,287 | ...oovverererrrnenenens 671,040,733
4. Credit life (group and iNdIVIAUA)..........ccoevveirreieierreieiessses st sss s sesssssssesies | svsesssssesesssssesessessssssessessnssens 0 [ v O [ e 0
5. GroUD life INSUFANCE........cvevveieciecieeeie ettt sttt sse s ssnsens | sbesssssessssssessessssssenes 1,158,913 [ v 1,301,880 [ oo 1,697,525
8. GrOUD GNNUILIES......oevveveeriseeieissiesiseiesiess sttt s s sess s ssssestensnssns | sessassssssssessssssessesssssssssessanssnssn L0 T O TR 0
T AEH = GIOUD ..ottt | eebseen et 4,794,015 | oo 5,598,580 | ..ooevererererireereeeens 7,313,611
8. A&H - credit (group and iINAIVIAUA)............ccervvevericeie et ssssssessenes | revessissessse st s s seees (01 OO (0 O 0
9. ABH = OtNBI et | reeien s 10,574,397,733 | oo 9,688,247,250 | ...ccoonevercrinnc 12,916,095,678
10.  Aggregate of all other lINES Of DUSINESS........ccouueveiciieeeieiieieese e essessssssssnees | ersesississssessessssssssessssssessesnsanes 0 ] 0 ] 0
11 SUBLOAL ...ttt | e 14,660,563,882 | .......ovcvverirrnnes 13,459,282,374 | ....oovvvvriin 17,875,756,856
12, DEPOSIt-tYPE CONMTACES. ... ooverreerereereeissressee s sseessseseesssssse e ssessssssessessssssesssssssssessessnssessessansss | essesssssessasssnsssssenssnssessessassssssas L0 PO 0 ] 0
13, TORAL et | e 14,660,563,882 | ....coovvreririinnns 13,459,282,374 [ ..o, 17,875,756,856
DETAILS OF WRITE-INS
1007, ettt Rttt | sttt (O RN O RN 0
1002, oot s RSt | neestsee et O O O 0
1003, ettt Rt | eeet et (O RN O SRR 0
1098. Summary of remaining write-ins for Line 10 from overflow Page..........ccoverrerenrneneneiernens | e L0 T (0 OO 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LIN€ 10 @DOVE).......ocviveeriiieiiieieieseisisieesesensneees | evrereiissesssessessssssesssssnsensesnead (01 OO 0 i 0
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Statement as of September 30, 2016 of e AMerican Family Life Assurance Company of Columbus (Aflac)

NOTES TO FINANCIAL STATEMENTS

(1) Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

The financial statements of American Family Life Assurance Company of Columbus (“‘Aflac” or “the Company”) are presented on the basis of
accounting practices prescribed or permitted by the Nebraska Department of Insurance (NEDOI). The NEDOI recognizes statutory accounting
principles and practices prescribed or permitted by the state of Nebraska for determining and reporting the financial condition and results of
operations of an insurance company, and for determining a company’s solvency under Nebraska insurance law. The National Association of
Insurance Commissioners’ (NAIC) Accounting Practices and Procedures Manual, (SAP) has been adopted by the state of Nebraska as acomponent
of those prescribed or permitted practices. Additionally, the Director of the NEDOI has the right to permit other specific practices which deviate
from prescribed practices. The Company has been given explicit permission by the Director of the NEDOI for two permitted practices. The permitted
practice does notimpact the calculation of netincome or prevent the triggering of a regulatory eventin the Company'’s risk-based capital calculation.

The Company has reported as admitted assets the refundable lease deposits on the leases of commercial office space which house Aflac
Japan's sales operations. These lease deposits are unique and part of the ordinary course of doing business in the country of Japan; these
assets would be non-admitted under SAP.

Aflac entered into a reinsurance agreement effective March 31, 2015 with a then unauthorized reinsurer. The effective date of this agreement
predated the effective date of Nebraska's Amended Credit for Reinsurance statute (44-416) allowing certified reinsurers and also predated
the subsequent approval of the agreement's assuming reinsurer as a Certified Reinsurer, which occurred on August 30, 2015 and December
24, 2015, respectively. Aflac has obtained a permitted practice to recognize this treaty and counterparty as Certified Reinsurer for the
purpose of determining the collateral required to receive reinsurance reserve credit.

A reconciliation of the Company’s net income and capital and surplus between NAIC SAP and practices prescribed and permitted by the state
of Nebraska is shown below:;

State of September December
Domicile 2016 2015
NET INCOME Nebraska
(1) Company state basis (Page 4, Line 35, Columns 1 & 3) $  2,200,186,441 §  2,273,562,993
(2) State Prescribed Practices that increase/(decrease) NAIC SAP — —
(3) State Permitted Practices that increase/(decrease) NAIC SAP — —
(4)  Net Income, NAIC basis (1-2-3=4) $ 2,200,186,441 $  2,273,562,993
SURPLUS Nebraska
(5) Company state basis (Page 3, Line 38, Columns 1 & 2) $ 11,297,870,268 $§ 11,297,854,653
(6) State Prescribed Practices that increase/(decrease) NAIC SAP — —
(7) State Permitted Practices that increase/(decrease) NAIC SAP:
Refundable lease deposits - Japan (46,628,514) (38,293,659)
Reinsurance - Japan (871,568,584) (706,956,995)
(8) Capital and surplus, NAIC basis (5-6-7=8) $ 10,379,673,170 $ 10,552,603,999

B. Use of Estimates in the Preparation of the Financial Statements

No significant change

C. Accounting Policy

(6) Loan-backed and structured securities are valued at amortized cost. The Company recognizes income using a constant effective yield based

on anticipated prepayments and the estimated economic life of the securities. When estimates of prepayments change, the effective yield
is recalculated to reflect actual payments to date and anticipated future payments. The amortized cost of the securities is adjusted to the
amount that would have existed had the new effective yield been applied at the time of acquisition (retrospective method). This adjustment
is reflected in net investment income. Prepayment assumptions for loan-backed and structured securities are obtained from an independent
financial information service.

D. Going Concern

The Company did not choose early adoption of guidance regarding going concern provided in SSAP No. 1, Disclosure of Accounting Policies,
Risks & Uncertainties, and Other Disclosures. The Company will adopt this guidance as of December 31, 2016. The adoption of this guidance
will not have a significant impact on the Company's financial position or results of operations.
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Statement as of September 30, 2016 of e AMerican Family Life Assurance Company of Columbus (Aflac)

NOTES TO FINANCIAL STATEMENTS

(2)  Accounting Changes and Corrections of Errors

The Company identified the following error related to the 2015 statutory financial statements which was reported as an adjustment to the Company’s
surplus balance as of January 1, 2016 in accordance with SSAP No. 3, Accounting Changes and Corrections of Errors:

In reviewing its current tax inventory, the Company determined that its 2015 current tax liability was overstated by $38 million. This overstatement,
which arose over a period of time, was driven primarily by an error in accounting for the income tax payable to the Japan taxing authority. The resulting
correction of $38 million has been reported as a correction of an error in 2016 and has resulted in a corresponding increase to the Company’s surplus.

(3)  Business Combinations and Goodwill
Not applicable
(4)  Discontinued Operations
Not applicable
(5)  Investments
A. Mortgage Loans, including Mezzanine Real Estate Loans
During the first quarter of 2016, the Company began funding investments in commercial mortgage loans. As of September 30, 2016, the Company
had $73 million of commercial mortgage loans. In addition, the Aflac Japan investment portfolio had $480 million of commercial mortgage loans
in an affiliated unit trust, reported in the financial statements as common stock, and $185 million in outstanding commitments to fund additional

commercial mortgage loans. The commitments are contingent on the final underwriting and due diligence to be performed.

D. Loan-Backed Securities

1. Prepayment Assumptions

The Company’s prepayment assumptions for loan-backed and structured securities are determined using constant prepayment rates provided
by brokers.

2. Classification of the basis for other-than-temporary impairments

The Company recognized other-than-temporary impairments in the following quarters.

1 2 3
Amortized
Cost Basis Other-than- Temporary
Before Other- Impairment Recognized
Than- in Loss
Temporary 2a 2b Fair Value
Impairment Interest Non - interest 1-(2a+2b)

OTTl recognized 1st Quarter
a. Intentto sell $ 9,860,766 $ — 9 3,013,689 $ 6,847,077
b. Inability or lack of intent to retain

the investment in the security for a

period of time sufficient to recover

the amortized cost basis — — — —
c. Total 1st Quarter $ 9,860,766 $ —$ 3,013,689 $ 6,847,077

OTTl recognized 2nd Quarter
d. Intentto sell $ — 3 — 3 — 3 —
e. Inability or lack of intent to retain

the investment in the security for a

period of time sufficient to recover

the amortized cost basis — — — —
f.  Total 2nd Quarter $ — 3 —$ — 3 —

OTTI recognized 3rd Quarter
g. Intentto sell $ — 9 — — 3 —
h.  Inability or lack of intent to retain

the investment in the security for a

period of time sufficient to recover

the amortized cost basis — — — —
i.  Total 3rd Quarter $ — $ — — 5 —
m.  Annual Aggregate Total $ —$ 3,013,689 $
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Statement as of September 30, 2016 of e AMerican Family Life Assurance Company of Columbus (Aflac)

NOTES TO FINANCIAL STATEMENTS

3. Securities with recognized other-than-temporary impairments

1 2 3 4 5 6 7
Book/Adjusted
Carrying Value Present Recognized Amortized Cost Date of
Amortized Cost Value of Other-Than-  After Other-Than- Fair value Financial
Before Current Projected Temporary Temporary at time of Statement
CusIP Period OTTI Cash Flows Impairment Impairment OTTI Where Reported
G7393CAK2  § 9,860,766 $ 6,847,077 $ 3,013,689 $ 6,847,077 $ 6,847,077 3/31/2016
Total $ 9,860,766 $ 6,847,077 $§ 3,013,689 $ 6,847,077 $ 6,847,077

4.  As of September 30, 2016, all impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment
has not been recognized in earnings as a realized loss (including securities with a recognized other-than-temporary impairment for non-

interest related declines when a non-recognized interest related impairment remains) were as follows:

a. The aggregate amount of unrealized losses:
1. Less than 12 months
2. 12 months or longer

b.  The aggregate related fair value of securities with unrealized losses:
1. Less than 12 months
2. 12 months or longer

5. Information considered in reaching the conclusion that impairments are not other than temporary

©~

6,394,277
147,277,465

546,495,280
823,954,324

The determination of whether animpairment in value is other than temporary is based largely on our evaluation of the issuer's creditworthiness.
Our credit professionals must apply considerable judgment in determining the likelihood of the security recovering in value while we own it.
Factors that may influence this include the overall level of interest rates, credit spreads, the credit quality of the underlying issuer, and other
factors. This process requires consideration of risks which can be controlled to a certain extent, such as credit risk, and risks which cannot

be controlled, such as interest rate risk.

We believe that fluctuations in the fair values of our investment securities related to general changes in the level of credit spreads or interest
rates have little bearing on underlying credit quality of the issuer, and whether our investment is ultimately recoverable. Generally, we consider
such declines in fair values to be temporary even in situations where an investment remains in an unrealized loss position for a year or more.

E. Repurchase Agreements and/or Securities Lending Transactions
No significant change except for 3(b) below:

3. Collateral Received

b. The fair value of that collateral and of the portion of that collateral that it has sold or repledged

[. Not applicable
J. Not applicable
(6) Joint Ventures, Partnerships and Limited Liability Companies
No significant change
(7) Investment Income
No significant change

(8) Derivative Instruments

$

1,063,171,406

A. Market risk is the possibility that the value of the derivative instrument will decrease due to economic changes or other events in the market. Credit
risk is the possibility that a loss may occur from the failure of another party to perform in accordance with the terms of the contract. The Company
mitigates these risks by transacting with highly rated counterparties and by entering into master netting agreements with its counterparties. The
Company also enters into bilateral cross-collateralization agreements with its counterparties. These agreements require the party in a loss position to
submit acceptable collateral to its counterparty in the event the net loss position meets or exceeds a specified amount. The Company adheres to cash
requirements and posts or receives cash or securities as collateral as needed. See Schedule DB for further details of the Company's derivative
transactions and counterparty exposures. As reflected in the cash flow statement, the Company had cash proceeds of $1.3 billion and cash applications
of $66.9 million for settlements of respective derivative strategies in the nine-month period ended September 30, 2016.

Cash or other securities is received or pledged as collateral on open derivative positions. Cash received as collateral is reported as an asset with a
corresponding liability for the return of the collateral. Cash pledged as collateral is recorded as a reduction to cash, and a corresponding receivable
is recognized for the return of the cash collateral. The Company generally can repledge or resell collateral received, although it does not typically
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Statement as of September 30, 2016 of e AMerican Family Life Assurance Company of Columbus (Aflac)

NOTES TO FINANCIAL STATEMENTS

exercise such rights. Securities received as collateral are not recognized unless the Company was to exercise its right to sell that collateral or exercise
remedies on that collateral upon a counterparty default. Securities that the Company has pledged as collateral continue to be carried as invested
assets and are disclosed.

B. The Company enters into foreign currency forward and option collar contracts as fair value hedges to reduce and manage the foreign exchange risk

C.

on the principal of U.S. dollar-denominated investments that support the Company's yen-denominated liabilities.

Interest rate swaptions are options on interest rate swaps. Interest rate collars are combinations of two swaption positions in which the Company
simultaneously purchases a put swaption (an option that limits exposure to increasing interest rates) and sells a call swaption (an option that limits
exposure to decreasing interest rates). The combination of these two actions results in no net premium paid (i.e. a costless or zero-cost collar). The
Company uses interest rate collars to protect against significant changes in the fair value associated with interest rate changes of our dollar-denominated
available-for-sale securities. These derivatives were designated as fair value hedges in 2015. The Company did not have any of these derivatives
outstanding as of September 30, 2016.

During 2016 and 2015, the Company entered into foreign currency options and forwards in order to economically hedge foreign exchange risk for
certain profit repatriation received from Aflac Japan. The Company uses a combination of options to protect expected future cash flows by simultaneously
purchasing a call option (an option that limits exposure to increasing foreign exchange rates) and selling a put option (an option that limits exposure
to decreasing foreign exchange rates). The combination of these two actions results in no net premium paid. Other foreign currency options hedging
strategies utilized give the Company the right, but not the obligation, to sell yen and buy U.S. dollars at a specified future date at a contracted price.
Under the foreign currency forwards hedging strategy, Aflac agrees with another party to buy a fixed amount of U.S. dollars and sell a corresponding
amount of yen at a specified future date. These derivatives are carried at fair value with changes in fair value recorded in surplus.

See Schedule DB for additional details.

The Company applies hedge accounting as prescribed by SSAP No. 86, Accounting for Derivative Instruments and Hedging, Income Generation, and
Replication (Synthetic Asset) Transactions, by designating derivative instruments as a hedge on the date it enters into a derivative contract. The
Company formally documents all relationships between hedging instruments and hedged items, as well as its risk management objectives and strategy
for undertaking various hedge transactions. The Company formally measures effectiveness of its hedging relationships both at the hedge inception
date and on an ongoing basis in accordance with its risk management policy. Derivative instruments used in hedging transactions that meet the criteria
of a highly effective hedge are reported in the financial statements of admitted assets, liabilities and surplus in a manner consistent with the hedged
asset. Changes in carrying value of derivatives that qualify for hedge accounting are recorded consistently with how the changes in the carrying value
of the hedged assets are recorded. Derivative instruments used in hedging transactions that do not meet or no longer meet the criteria of an effective
hedge are accounted for at fair value and the changes in fair value are recorded as unrealized gains or losses. Upon termination, the net unrealized
gain (loss) reflected in surplus is reclassified to realized gain (loss) and may be subject to Interest Maintenance Reserve (IMR).

During the nine-month period ended September 30, 2016, the Company recognized $1.7 million in net unrealized gains representing the
component of the derivative instruments’ gain (loss) excluded from the assessment of hedge effectiveness.

. During the nine-month period ended September 30, 2016, the Company recognized $0.1 million in net unrealized gains resulting from derivatives that

no longer qualify for hedge accounting. Subsequent to September 30, 2016, the Company realized these gains which are subject to the IMR.

F. Not applicable

(9) Income Taxes

No significant change

(10) Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A., B. & C. American Family Life Assurance Company of New York, a subsidiary of Aflac, declared ordinary dividends of $47 million to Aflac on June 21,
2016 to be paid on or after September 1, 2016, but before December 31, 2016. This dividend was recorded as net investment income and resulted in a
corresponding decrease in the investment in this subsidiary. This dividend was subsequently received on November 1, 2016.

F. Aflac Technology Services Co., Ltd. (ATS) was sold by Aflac International, Inc. effective June 29, 2016. The acquiring company will be rendering
systems development services for Aflac Japan comparable to those that were previously rendered by ATS.

(11) Debt

B. Not applicable
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Statement as of September 30, 2016 of e AMerican Family Life Assurance Company of Columbus (Aflac)

NOTES TO FINANCIAL STATEMENTS

(12) Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences, and Other Postretirement Benefit Plans

A. Defined Benefit Plan and Other Postretirement Benefits

(4) Components of net periodic benefit cost Special or Contractual
Japan Pension Benefits U.S. Pension Benefits Postretirement Benefits ~ Benefits per SSAP No.11
9/30/2016  12/31/2015  9/30/2016  12/31/2015  9/30/2016 12/31/2015  9/30/2016  12/31/2015

a. Service cost $12,224562 $13985,151 § 592,445 § 1,108,843 § 326,084 $ 660,080 §$ — 9 —

b. Interest cost 5,034,914 1,604,857 1,136,944 1,781,552 878,179 1,339,366 — —

c. Expected return on plan assets (3,365,541) (3,704,745) — — — — — —
d. Transition asset or obligation — — — — — — — —
e. Gains and losses 890,243 1,004,099 455,683 1,959,215  (947,794)  (659,588) — —
f. Prior service cost or credit (266,560)  (318,879) — — 582,737 776,983 — —

g. Gain or loss recognized due to a
settlement or curtailment — — — — — — — -

h. Total net periodic benefitcost ~ § 14,517,618 $12,570,483 2,185,072 § 4,849,610 § 839,206 $ 2,116,841 § — $ —

(13) Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations

No significant change

(14) Liabilities, Contingencies and Assessments

No significant change

(15) Leases

No significant change

(16) Financial Instruments with Off-Balance-Sheet Risk And Financial Instruments with Concentrations of Credit Risk

(17)

(1) The table below summarizes the face (notional) amount of the Company’s financial instruments with off-balance sheet risk.

Assets Liabilities
September December September December
2016 2015 2016 2015
Swaps $ -9 ) ) —
Futures/Forwards 19,635,111,000 6,856,443,766 9,801,886,982 7,018,374,452
Options 2,940,509,593 1,506,780,553 2,940,509,593 1,529,746,106
Total $ 22,575,620,593 $ 8,363,224,319 § 12,742,396,575 $ 8,548,120,558

See Schedule DB for additional detail.

(2) The notional amount of a derivative generally does not represent an amount that must be paid or received in the future. Such amounts also do not

provide an indication of their potential sensitivity to interest rates or currencies, as applicable. The market sensitivity of a derivative would approach
that of a cash instrument having a face amount equal to the derivative’s notional amount.

See Note 8 for additional discussion of derivatives transactions.

The Company attempts to limit its credit exposure by transacting with counterparties with investment-grade credit ratings. The credit exposure on
derivatives is limited to the fair value of those derivatives in a net gain position. The Company is exposed to credit-related losses in the event of
nonperformance by counterparties to financial instruments, but it does not expect any counterparties to fail to meet their obligations given their
high credit ratings. The credit exposure on derivatives is limited to the fair value of those derivatives in a net gain position. The Company has not
incurred any losses on derivative financial instruments due to counterparty nonperformance for the period ended September 30,2016. See Schedule
DB Part D for further detail of the Company's counterparty exposures.

(4) The Company engages in derivative transactions directly with unaffiliated third parties under International Swaps and Derivatives Association, Inc.

(ISDA) agreements and other documentation. Most of the ISDA agreements also include Credit Support Annex (CSA) provisions, which generally
provide for two-way collateral postings, in certain cases at the first dollar of exposure and in other cases once various rating and exposure threshold
levels are triggered. The Company mitigates the risk that counterparties to transactions might be unable to fulfill their contractual obligations by
monitoring counterparty credit exposure and collateral value while generally requiring that collateral be posted at the outset of the transaction or
that additional collateral be posted upon the occurrence of certain events or circumstances. As of September 30, 2016, the counterparties and the
Company have posted cash or securities to satisfy collateral requirements.

Sale, Transfer, and Servicing of Financial Assets and Extinguishments of Liabilities

B(2). No significant change.

B(4)a. No significant change.

B(4)b. No significant change.
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NOTES TO FINANCIAL STATEMENTS

C. Wash Sales
The Company had no wash sales involving securities that are either unrated or have an NAIC designation of 3 or below.
(18)  Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
No significant change
(19)  Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
No significant change
(20) Fair Value Measurement

A. Assets and Liabilities Measured and Reported at Fair Value
(1) Fair value measurements at September 30, 2016

Description Level 1 Level 2 Level 3 Total

a. Assets at fair value:

Perpetual Preferred stock:
Industrial and Misc $ — $ — $ — —
Parent, Subsidiaries and Affiliates — — — —
Total Perpetual Preferred Stocks — — — —

Bonds:
U.S. Governments — — — —
Industrial and Misc — — — —
Hybrid Securities — — — —
Parent, Subsidiaries and Affiliates — — — —
Total Bonds — — — —

Common Stock:

Industrial and Misc 255,729,333 — 169,551 255,898,884
Parent, Subsidiaries and Affiliates 1,619,599,810  2,015,392,089 —  3,634,991,899
Total Common Stocks 1,875,329,143  2,015,392,089 169,551 3,890,890,783

Derivative assets:

Interest rate contracts — — — —
Foreign exchange contracts — 1,199,223,161 — 1,199,223,161
Credit contracts — — — —
Commodity futures contracts — — — —
Commaodity forward contracts — — — —
Total Derivatives — 1,199,223,161 — 1,199,223,161
Total assets at fair value 1,875,329.143 $ 3214615250 § 169,551 § 5090,113,944

b. Liabilities at fair value:
Derivative liabilities:

Interest rate contracts $ — $ —
Foreign exchange contracts 165,313,536 165,313,536
Total liabilities at fair value $ — $ 165313536 $ — $ 165,313,536

(2) Fair value measurements in (Level 3) of the Fair Value Hierachy

Total gains Total gains

Beginning  Transfers  Transfers (losses) (losses) Ending
Balance at into out of included in included in Balance at
Description 6/30/2016  (Level3)  (Level3)  Netincome Surplus Purchases  Issuances Sales  Settlements ~ 9/30/2016
a. Assets:
Common Stock
Industrial and misc ~ $ 166,602 $ — § — § — § 2,949 § — § — $ — — $ 169,551
Total Assets $ 166,602 $ — 3§ ) — 8 2,949 $ ) - $ — — § 169,551

(3) The Company reviews the pricing sources and methodologies to determine if a transfer between levels is necessary. If securities are transferred
between levels, the Company uses the fair value of the security at the end of the period to report the transfer.

(4) The Company determines the fair values of fixed-maturity securities, perpetual securities, and privately issued equity securities using the
following approaches or techniques: price quotes and valuations from third party pricing vendors (including quoted market prices readily
available from public exchange markets) and non-binding price quotes obtained from outside brokers.

Athird party pricing vendor has developed valuation models to determine fair values of privately issued securities to reflect the impact of the
persistent economic environment and the changing regulatory framework. These models are discounted cash flow (DCF) valuation models
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NOTES TO FINANCIAL STATEMENTS

that include information from related markets, specifically the credit default swap (CDS) market to estimate expected cash flows. These models
take into consideration any unique characteristics of the securities and make various adjustments to arrive at an appropriate issuer-specific
loss adjusted credit curve. This credit curve is then used with the relevant recovery rates to estimate expected cash flows and modeling of
additional features, including illiquidity adjustments, if necessary, to price the bond by discounting those loss adjusted cash flows. In cases
where a credit curve cannot be developed from the specific security features, the valuation methodology takes into consideration other market
observable inputs, including: 1) the most appropriate comparable bond(s) of the issuer; 2) issuer-specific CDS spreads; 3) bonds or CDS
spreads of comparable issuers with similar characteristics such as rating, geography, or sector; or 4) bond indices that are comparative in
rating, industry, maturity and region.

The pricing data and market quotes we obtain from outside sources, including third party pricing services, are reviewed internally for
reasonableness. If a fair value appears unreasonable, we will re-examine the inputs and assess the reasonableness of the pricing data with
the vendor. Additionally, the Company may compare the inputs to relevant market indices and other performance measurements. The output
of this analysis is presented to the Company's Valuation and Classification Subcommittee, or VCS. Based on the analysis provided to the
VCS, the valuation is confirmed or may be revised if there is evidence of a more appropriate estimate of fair value based on available market
data. The Company has performed verification of the inputs and calculations in any valuation models to confirm that the valuations represent
reasonable estimates of fair value.

The fixed maturities classified as Level 3 consist of securities for which there are limited or no observable valuation inputs. For Level 3 securities
that are investment grade, the Company estimates the fair value of these securities by obtaining nonbinding broker quotes from a limited
number of brokers. These brokers base their quotes on a combination of their knowledge of the current pricing environment and market
conditions. The Company considers these inputs to be unobservable. For Level 3 investments that are below-investment-grade securities,
the Company considers a variety of significant valuation inputs in the valuation process, including forward exchange rates, yen swap rates,
dollar swap rate, interest rate volatilities, credit spread data on specific issuers, assumed default and default recovery rates, and certain
probability assumptions. In obtaining these valuation inputs, the Company has determined that certain pricing assumptions and data used by
the Company’s pricing sources are difficult to validate or corroborate by the market and/or appear to be internally developed rather than
observed in or corroborated by the market. The use of these unobservable valuation inputs causes more subjectivity in the valuation process
for these securities.

For the periods presented, the Company has not adjusted the quotes or prices it obtains from the pricing services and brokers it uses.

(5) Al derivatives positions disclosed above are reported on a gross basis.

B. Not applicable

C. Fair Value of All Financial Instruments at September 30, 2016

Type of Financial Aggregate Fair Admitted Assets Not practicable
Instrument Value or Carrying Value (Level 1) (Level 2) (Level 3) (Carrying value)

Assets:
Bonds $126,659,036,694 $108,388,894,800 $57,038,011,795 $65,363,205,287 $4,257,819,612 §$ —
Preferred Stock 5,830,813 4,907,677 — 5,830,813 — —
Common Stock () 3,890,890,783 3,890,890,783 1,875,329,143 2,015,392,089 169,551 —
Mortgage Loans 74,480,226 73,357,115 — — 74,480,226 212,229
Cash and Short-Term

Investments 2,587,118,196 2,587,118,196 2,587,118,196 — — —
Contract Loans — 202,398,636 — — — 202,398,636
Derivative Assets 1,199,223,161 1,199,223,161 — 1,199,223,161 — —
Other Invested Assets () 372,176,498 353,216,556 — 372,176,498 — 50,000,000
Securities Lending

Reinvested ets 455,315,015 455,216,142 47812000 343518346 63,984,669 —
Liabilities:
Deposit-Type Contracts 464,062,509 464,062,509 — — 464,062,509 —
Derivative Liabilities 165,313,536 165,313,536 — 165,313,536 — —
(1) Excluding equity method investments

D. Not Practicable to Estimate Fair Value
i , ) Effective Interest Maturity )
Type of Financial Instrument Carrying Value Rate Date Explanation

Mortgage Loans $ 212,229 Various Various  No readily available market data to estimate
Contract Loans 202,398,636 Various Various  No readily available market data to estimate
Other Invested Assets 50,000,000 3.25% 9/1/2017  No readily available market data to estimate

(21) Other ltems

No significant change
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(22)

(23)

(24)

(25)

NOTES TO FINANCIAL STATEMENTS

Events Subsequent
No significant change
Reinsurance

No significant change

Retrospectively Rated Contracts and Contracts Subject to Redetermination

E. No significant change

Change in Incurred Losses and Loss Adjustment Expenses

Changes in the liability for unpaid policy claims are presented using a constant yen/dollar exchange rate and summarized on a Schedule H basis as

follows:

September December
2016 2015
Unpaid supplemental health claims —
beginning of year 3,461,467,383 $ 3,367,914,796
Add claims incurred during the year related to:
Current year 6,041,944,235 7,230,462,721
Prior years (589,347,037) (511,370,960)
Total incurred 5,452,597,198 6,719,091,761
Less claims paid during the year:
On claims incurred during current year 3,842,590,791 5,078,917,654
On claims incurred during prior years 1,560,767,420 1,545,605,521
Total paid 5,403,358,211 6,624,523,175
Effect of foreign exchange rate changes on unpaid claims 394,015,993 (1,015,999)
Unpaid supplemental health claims — end of year 3,904,722,363 3,461,467,383
Unpaid claims for life and other business 205,194,722 175,657,511
Total liability for unpaid policy claims $ 4,109,917,085 §$ 3,637,124,894

Amounts shown for prior-year claims incurred during the year primarily result from actual claim settlements at less than the original estimates, which
included a provision for adverse deviation.

(26) Intercompany Pooling Arrangements
Not applicable
(27) Structured Settlements
Not applicable
(28) Health Care Receivables
Not applicable
(29) Participating Policies
No significant change
(30) Premium Deficiency Reserves
Not applicable
(31) Reserves for Life Contracts and Annuity Contracts
No significant change
(32) Analysis of Annuity Actuarial Reserves and Deposit Type Liabilities by Withdrawal Characteristics
No significant change
(33) Premium and Annuity Consideration Deferred and Uncollected
No significant change
(34) Separate Accounts

Not applicable
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(35) Loss/Claim Adjustment Expenses

No significant change
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Statement as of September 30, 2016 ofthe American Family Life Assurance Company of Columbus (Aflac)

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

12
2.1

22
3.1

3.2
3.3

4.1
42

6.1
6.2

6.3

6.4

6.5

6.6
741

7.2

8.1
8.2

8.3
8.4

9.1

9.2

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,

as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] Nol[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
2 3
NAIC
Company State of
Name of Entity Code Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NA[]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2015
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2011
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 05/31/2013
By what department or departments?
Nebraska
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[X] No[ ] NAT]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
9.11 Ifthe response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? Yes[ ] No[X]
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

10.1

10.2

1.1

1.2

15.1
15.2

16.1
16.2
16.3

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] NoJ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 24,496,443
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[X] Nol[ ]
If yes, give full and complete information relating thereto:
As part of the Company's collateral requirements with counterparties, it has pledged $91 million as collateral for derivative related activity and $49 million
for non-derivative related activity as of September 30, 2016.
Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] NoJ[ ]
14.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter

Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 Bonds $ 15,878,577 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 2,102,246,372 3,928,776,234
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 50,000,000 50,000,000
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 2,168,124,949 $ 3,978,776,234
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 15,878,577 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] Nol[ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 1,053,171,406
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 1,053,072,533
Total payable for securities lending reported on the liability page: $ 1,053,072,533
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
Bank of New York Mellon One Wall Street, New York, NY 10286
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Reason
Change
17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]
18.2 If no, list exceptions:
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3.1
3.2
3.3
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

Report the statement value of mortgage loans at the end of this reporting period for the following categories:

Long-term mortgages in good standing Amount

TAT FAIM MOMGAGES. .. .vvecveeieciie it ss s ss sttt s s b1 4S8 8888888805104ttt G 0
112 RESIHENTAI MOMGAGES. ... eurvrvrrerireiieresrieiseessseeeesesss et ess s ssess s s st s s s s s s s s8 s8R s8££ a8 R ettt B 212,229
1,13 COMMEICIAl MOMGAGES. ......cuvereiesiteieeietete sttt sttt s s bbb e bbb b st s s e s bR s b b s bbb s e bbb s bbb bbb e bbbttt es [T 73,144,886
1.14  Total MOrtgages iN GOOA STANGING..........vurerurrereeereirrir e eeesesessees st sse s eesee et st s s e s s s eS8 E s8Rt s sttt LT 73,357,115

Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With reSITUCIUTEA TEIMS..........cveieiiie ettt G 0

Long-term mortgage loans upon which interest is overdue more than three months

1,31 FAIM MOGAGES. ... eureverirciie ittt sse sttt s b8 8888888858058t e 0
1,32 RESIAENHAI MOMGAGES. ... oo rveeieriee ittt bbb s8££k s bbbt e 0
1.33  COMMETCIAl MOMGAGES. ...eueueeerereireeeeeetseesseeeesesseessee st s s eseese st ee e ss et ss s et eS8 b eS8 e84 A 8oL E 2R s E eSS E e SRR b s AR bR s bbbt e 0
1.34  Total mortgages with interest overdue mMore than three MONTNS. ...ttt s bbbt e 0

Long-term mortgage loans in process of foreclosure

TAT  FAIM MOMGATES. .. .v.vveveevecveeieiie ettt s et ss e a st s st es st bss s s s s st et e s s bbb s s et e e e R b s s b s s bbb s s s b s st e s s bbb es s s e bt s e s e st st st b s saen
1,42 RESIAENTAI MOMGAGES. .......ueveivicvieeietcteee ettt sttt s st s s s bbb s b s s bR e s s st s R s b e b s b s b s s b bbb s b et s s s s st et s b s bt en s s e beneaes
1.43  Commercial mortgages

1.44  Total mortgages in process of foreclosure

Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, Lines 3.1 + 3.2)

Long-term mortgages foreclosed, properties transferred to real estate in current quarter

L2 N =T 101104 (oo T=T 3OO OO
L TS0 LT =TI 0] (0= OO PSSO
1.63  Commercial MOrgages.......ccvwrrrmernrerrenesneeseersesessnnens

1.64 Total mortgages foreclosed and transferred to real estate

Operating Percentages:

2.0 ABH 0SS PEICENL. ......uvuieciicieiie ettt ettt bbbt s e84 b4 484824 s bR AR s s RS AR AR AR E SRR R R R R e AR e R s RS ehisbssiesiestentet st estestaessentnes 0.0
2.2 A&H cost containment percent .0.

2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES..........cuueueiieiuciseisssicisssss ettt bbbt s bbb s b s bbb s bbb bR bbb ehisbsst et estens s sb s s b sen st nes 0.0
Do you act as a custodian for health SAVINGS GCCOUNTS?............eiuririiereire ettt st ee s st b sk E bbb s st Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the repOrting AAtE...........curiiuririe st neees e 0
Do you act as an administrator for NEath SAVINGS BCCOUNTS?.........c..euiuririiereire ettt et s bbb st s b bs st Yes[ ] No[X]
If yes, please provide the balance of the funds administered as of the reporting date..........ccovuririririi et e 0
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SCHEDULE S - CEDED REINSURANCE

ent Year to Date

1
NAIC
Company
Code

ID
Number

3

Effective
Date

Name of Reinsurer

Showing All New Reinsurance Treaties - Curr
z

5

Domiciliary
Jurisdiction

6
Type of
Reinsurance
Ceded

7

Type of
Reinsurer

8
Certified
Reinsurer Rating
(1 through 6)

9
Effective Date
of Certified
Reinsuer Rating

NONE
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SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Including Policy
Active | Life Insurance Annuity Membership and Other Total Columns 2| Deposit-Type
States, Etc. Status Premiums Considerations Other Fees Considerations through 5 Contracts
1. AIBDAMA. ...t 0 0f.. 96,158,799
2. Alaska..... 0 .0
3. Arizona.... 0 .0
4. Arkansas. 0 .0
5. California. 0 .0
6.  Colorado..... 0 .0
7. CONNECHCUL......ccvucveiecieicicte ettt 0 0
8. DIAWAIE......coeceeceeece s 0 0
9.  District of Columbia. 0 .0
10.  Florida.....c.ccooou.... 0 .0
11.  Georgia... 0 .0
12, HAWAL .ot 0 25,882,021 0f.... 26,744,052
13, 1RO e 0 [ 23,859,728 0f.. 24,424,633
14.  llinois.. (VN I 98,081,294 20 ] 102,543,035
15.  Indiana (VN I 73,842,676 w0 ] 77,645,206
16. lowa..... (VN I 48,622,296 0[N P 50,169,787
17.  Kansas (U I 42,034,948 w0 ] 44,055,780
18.  Kentucky. (V) I 49,378,751 0[N P 52,231,171
19.  Louisiana. (VN I 82,658,635 w0 ] 89,169,211
20. Maine...... (V) I 11,405,362 0 [ P 11,772,197
21.  Maryland..... (VN I 75,842,994 1IN P 78,596,341
22. Massachusetts (V)N 41,351,432 0 46,312,457
23.  Michigan...... 0. 110,623,991 20 ] 115,272,134
24.  Minnesota (VN I 47,821,225 0[N P 50,735,782
25.  Mississipp (V)N IS 64,799,044 0[N P 70,251,107
26.  Missouri.. (VN I 72,097,615 0[N P 74,797,088
27.  Montana.. (V)N IS 18,099,471 20 18,822,880
28.  Nebraska 0 [ 33,099,111 20 ] 33,919,628
29. Nevada........ SO S 33,322,663 20 34,561,253
30.  New Hampshire.. . O e 13,781,058 0[N P 14,522,468
31, NEW JBISEY.....oecveveeeeete ettt 0. 79,097,372 0. 82,807,575
32, NBW MEXICO.....ueueririreiese et (VN I 19,925,485 0f... 21,589,058
33.  New York..... ()N I 4,312,256 N0 I 4,555,015
34.  North Carolina. 0. 118,775,359 20 ] 127,734,387
35.  North Dakota... (V)N IS 34,120,285 20 35,055,854
36, ORI0..euiei e (VN I 86,401,662 0f.. 92,210,401
37, OKIAhOMA. ... (VN I 48,321,124 0f... 50,675,462
38.  Oregon........ (VN I 47,315,182 w0 ] 48,616,631
39. Pennsylvania... 0] 143,346,029 20 150,573,638
40. Rhode Island... (VN I 12,094,714 0[N P 12,844,569
41, South Carolina.... (V)N IO 49,180,945 20 53,286,501
42.  South Dakota.. (VN I 40,384,196 20 ] 41,492,873
43.  Tennessee.. (V)N IO 87,776,016 20 92,957,522
44, Texas...... 0. 267,573,692 20 ] 287,092,673
45, Utah........ 0 17,112,054 0[N P 17,597,992
46.  Vermont.. ()N IS 7,391,246 B0 I 7,764,768
47.  Virginia.... 0] 104,100,401 20 108,786,555
48.  Washington. (VN 65,228,740 L0 67,305,433
49.  West Virginia... . (VN I 17,087,600 0[N P 18,295,541
50, WISCONSIN......cveirririireresiesie e siesssssse sttt ssessnsans (V)N I 45,339,249 [V 48,711,261
51, WYOMING. .ottt 0 0f.. 11,710,517
52.  American Samoa. . 0 20 29,533
53.  Guam............. 0 0[N P 13,419,418
54.  Puerto Rico...... . 0 w0 ] 44,098,049
55. US Virgin ISIands..........cocvureuiuniuniineinsineinsissiesissssssssseneens 0 (V) 8,109,620
56.  Northern Mariana Islands 0 (V] S 56,504
57. Canada.......ccccoourmirvernne 0 0 ) 0
58.  Aggregate Other Alien ....2,420,963,431 |....... ....7,284,090,213 ...0 | .9,939,554,822
59, SUBOAL....iec e ..|(@).. ....2,607,186,386 |....... 234,501,179 | .10,576,638,892 ...0 113,418,326,456
90. Reporting entity contributions for employee benefit plans.............. XXX i 22,210 | oo ()N IS 1,700,985 [ oo (V) I 1,723,195
91.  Dividends or refunds applied to purchase paid-up
additions and aNNUILIES..........ccceveveerereieieeeee e e XXX e AT I (01 IO [0} IO (018 I AT I 0
92. Dividends or refunds applied to shorten endowment or
Premium paying PEMOQ.........wererurrrrererresresnsssseeesesessessssessessessnenns e XXX e (U] IS (U] IS (0] IS (V1 (0] IS 0
93.  Premium or annuity considerations waived under disability
or other contract ProviSIONS..........c..c.cveuiveveiierereeeeese e XXX 473,014 | o, 0. 18,201,719 | oo 0. 18,674,734
94.  Aggregate other amounts not allocable by State. XXX ] e (V] IR (V)1 IR 0 L0 0
95.  Totals (Direct BUSINESS)........ccovvrvvrrerrrerrrinnens ..XXX...2,607,681,681 |....... 234,501,179 | .10,596,541,597 .0 [13,438,724,456
96. Plus Reinsurance Assumed XXX ] s (VN [T 0]....... 118,511,876 L0 118,511,876
97. Totals (All Business)........ | XXX]....2,607,681,681 |....... 234,501,179 | .10,715,053,472 .0 [13,557,236,332
98. Less Reinsurance Ceded.........cccocenvernmeernienens XXX [ 10,193,758 | .ooovvviiiiiiinii, 0. 443,973,787 20 ] 454,167,544
99. Totals (All Business) less Reinsurance Ceded.........c..cocovverrerrunncen. XXX |....2,597,487,923 | ....... 234,501,179 | .10,271,079,686 0 {13,103,068,787
DETAILS OF WRITE-INS
58001, JPN JAPAN......coiiiiriiiieiee et XXX [....2,420,957,815 | ....... 234,501,179 |...7,284,009,104 | .....cccevvvrrrrnn. 0 [.9,939,468,097
58002. HND Hong Kong. XXX .0
58003. PLW Palau........cccconuveneee XXX 0.
58998. Summary of remaining write-ins for line 58 from overflow page.....| ... XXX .0
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)..........|...XXX |....2,420,963,431 .0
9401. o] XXX 0 .0 0
9402. ... o] XXX .0 .0 .0
9403. XXX .0 .0 .0
9498. Summary of remaining write-ins for line 94 from overflow page.....| ... XXX 0 0 0
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ XXX 0 0 [ 0

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
Insert the number of L responses except for Canada and Other Alien.

(a)
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Statement as of September 30, 2016 of e AMerican Family Life Assurance Company of Columbus (Aflac)

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING
COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

AFLAC INCORPORATED 58-1167100

Aflac International, Inc. 58-1967921

Aflac Insurance Services Co., Ltd. [ Japan |

_Aflac Payment Services Co., Ltd. [ Japan ]

Aflac Heartful Services Co., Ltd. [ Japan ]**

Aflac Information Technology, Inc. 58-1870664

American Family Life Assurance Company of Columbus (Aflac) (NE)* 58-0663085
NAIC #60380

American Family Life Assurance Company of New York (NY)* 52-0807803
NAIC #60526

Octagon Delaware Trust 58-0663085

Apollo AF Loan Trust 58-0663085

Global Investment Fund | 58-0663085

Aflac Corporate Ventures LLC 81-4106395
| Aflac Ventures LLC 81-4116797

Aflac Benefits Advisors, Inc. 45-4133319

| Empoweredbenefits, LLC 56-2221099
_Communicorp, Inc. 58-1442547

Continental American Insurance Company (SC)* 57-0514130

NAIC #71730
Continental American Group, LLC 57-0753507

*  Denotes insurer

** 70% owned by Aflac International, Inc.,
10% owned by Aflac,
10% owned by Aflac Insurance Services Co., Ltd., and
10% owned by Aflac Payment Services Co., Ltd.

Note) Aflac Technology Services Co., Ltd. [Japan] was sold by Aflac International, Inc. effective June 29, 2016.
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Statement as of September 30, 2016 ofthe AMerican Family Life Assurance Company of Columbus (Aflac)

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
7 8 9 10 11

€10

1 2 3 4 5 6 12 13 14 15
Name of Type of Control
Securities (Ownership,
Exchange if Domi- Board, If Control is
NAIC Public Traded ciliary | Relationship Management, | Ownership
Group Company Federal (US.or Locatio | to Reporting Attorney-in-Fact,| Provide
Code Group Name Code ID Number RSSD CIK International) Name of Parent, Subsidiaries or Affiliates n Entity  [Directly Controlled by (Name of Entity/Person)| Influence, Other)| Percentage| Ultimate Controlling Entity(ies)/Person(s) *
Members
0000... 58-1167100.. | 0...ccovvvvnnee 0000004977 NYSE, TKSE....... AFLAC INCORPORATED........couvonrirrineians GA.... UDP............ NTA oot Board......ccooucinie | v 0.000 [ 1eieeierieeieeieeeeeeieee e [
0000... 58-1967921.. Aflac International, INC.......c.ccoeveeverciicierinnnes GA... NIA............. Aflac Incorporated...........cccevereeveiererrereinns Ownership.......... ....100.000 | Aflac Incorporated

0000...
0000...

Aflac Insurance Services Co., Ltd. (Japan)..... |JPN...... NIA.....cc...... Aflac International, Incorporated..................... Ownership.......... ....100.000 | Aflac Incorporated
Aflac Payment Services Co., Ltd. (Japan)....... JPN...... NIA............. Aflac International, Incorporated...................... Ownership.......... ....100.000 | Aflac Incorporated

0000...{. . Aflac Heartful Services Co., Ltd. (Japan) .. | Aflac International, Incorporated...................... Ownership.......... | ... 70.000 | Aflac Incorporated.
0000... 58-1870664.. Aflac Information Technology, Inc.........c......... Aflac Incorporated...........overerreenrereeneennenninenns Ownership.......... ....100.000 | Aflac Incorporated
American Family Life Assurance American Family Life Assurance Company of
0370...| Company 60380...... 58-0663085.. | 0......ccorevenee e [ Columbus (Aflac) NE oo | e Aflac Incorporated...........c.uvverieeieeriereeiiennns Ownership.......... ....100.000 |Aflac Incorporated.........c.cocuuvruvrunrrnerncrnenen. (U
American Family Life Assurance American Family Life Assurance Company of American Family Life Assurance Company of
0370...| Company 60526...... 52-0807803.. | 0...ccovvvvrnne 0 [, New York NY....... DS..cccovvveees Columbus (Aflac) Ownership......... ....100.000 |Aflac Incorporated............cooeereerrenienerneinennn. (I
American Family Life Assurance Company of
0000... [ 1eoveerrrerererenreeessr s 00000...... 58-0663085.. [0.....cccvvrvrnne [0S DO Octagon Delaware Trust........ccoveveereerereerennn. DE........ DS Columbus (Aflac) Ownership.......... ....100.000 | Aflac Incorporated..........cc.erereeerrernrereesrsenenns [
American Family Life Assurance Company of
0000... [ ooveererrereeernrireeeer s 00000...... 58-0663085.. [0...ccovvrvrrrene (0SS PO Apollo AF Loan Trust........coceeveenrereereernrennennns DE........ (DX T Columbus (Aflac) Ownership.......... ....100.000 | Aflac InCOrporated.........cvvvererrerrerneeneerernernnenss [
American Family Life Assurance Company of
0000. 58-0663085.. | 0......ccorevenee e [ Global Investment Fund I..........cccoevueivvirnennn. DE....... DS..ccovvves Columbus (Aflac) Ownership......... ....100.000 |Aflac Incorporated
(IS 81-4106395.. Aflac Corporate Ventures LLC..........c.cocorvennee. DE........ NIA....co. Aflac Incorporated...........coeveereeneneieineineineenne Ownership.......... ....100.000 | Aflac Incorporated
0. 81-4116797.. Aflac Ventures LLC.........ccovevevervicrcresiiennns DE........ Aflac Corporate Ventures LLC..........cccccvvevnne Ownership.......... ....100.000 | Aflac Incorporated
0000. 45-4133319.. Aflac Benefits Advisors, Inc.. ..|GA...... .. | Aflac Incorporated......... .. | Ownership.......... ....100.000 | Aflac Incorporated.
0000. 56-2221099.. Empoweredbenefits, LLC.........cccoooovreerrirrennnes NC........ Aflac Benefits Advisors, INC.......cc.cccoverricrvnnes Ownership.......... ....100.000 | Aflac Incorporated
0000. 58-1442547.. [0...ccovvverrnne (0SSN DO Communicorp, INC....cucveeeereereeesse s GA.... Aflac Incorporated...........coeverereerrerersniseiennns Ownership.......... ....100.000 | Aflac Incorporated
American Family Life Assurance
0370...[ Company 71730...... 57-0514130.. Continental American Insurance Company ....[SC........ A s Aflac Incorporated...........ovrereenrereeneennernireenns Ownership.......... ....100.000 | Aflac Incorporated
0000... [ .o s 00000...... 57-0753507.. Continental American Group, LLC GA..... .. | Continental American Insurance Company ....| Ownership.......... ....100.000 |Aflac Incorporated..




Statement as of September 30, 2016 ofthe American Family Life Assurance Company of Columbus (Aflac)

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

Response

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
3. Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically

with the NAIC? NO
4. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile

and electronically with the NAIC? NO
5. Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXX VI be filed with

the state of domicile and electronically with the NAIC? NO
6. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average Market Value)

be filed with the state of domicile and electronically with the NAIC? NO
7. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value) be filed

with the state of domicile and electronically with the NAIC? NO

Explanations:
1. The data for this supplement is not required to be filed.

The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.

N o kR b

Bar Code:

AR AREAC O AR AR AR AL RO A IR AR
* 6 0 38 0 2 0164 900O0O0O03 = * 6 0 38 0 2 016 44700UO0O0 3 ~
AR R AREAC O TR A0 0 A AR
* 6 0 38 0 2 016 3650000 3 = * 6 038 0 2 01644800 UO0O0 3 =
AR AT AREAC O T TR AR AR AL L RO A AR AR
* 6 0 38 02 01644510000 3 = * 6 0 38 0 2 01644 900O0O0 3 =*
AR R AREAC O TR AR

* 6 038 0 2 0164460000 3 =
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Statement as of September 30,2016 of e American Family Life Assurance Company of Columbus (Aflac)
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Tennessee premium tax Credit..........oceeieiecseeeiessseesssesesssessesesssssssssesssssssessessess | seeenessesnesnssdy 108, 100 | vivvvevrerireiserserieisieennes (1] [ 3,768,760 | .cocvvvrerrne. 3,768,760
2505. Prepaid expenses................... ..97,854,107 .0
2506. Leasehold improvements... ..26,915,444 .0
2507. Other assets........... 8,705,791 .0
2508. Associate Advances... 1,243,484 | ..o [, 0
2509. COllAteral ACCOUNL..........cvvvrieriereiieeiiesiiesiis ittt sssssssssssssssssssnssssssssssnns | senssesssensssnsssnsssnsssnsssensd | evsimssnsssesssesssesssenssnees 0 ..2,130,000
2597. Summary of remaining Write-ins fOr LINE 25.........c.cuiiieiiiiiecciisscse s snessssnenas 134,718,826 | .................3,768,760 | ................. 5,898,760
Additional Write-ins for Liabilities:
1 2
Current December 31
Statement Date Prior Year
2504, PENSION LIBDIILY.........cveeveeieececieeieeceectcse sttt ettt be bbb s s b st se s s s bee s s bbb st en s ss s s s b beessensnsans 18,375,605 14,831,922
2597. Summary of remaining write-ins for Line 25 18,375,605 14,831,922
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
08.304. Gain/(loss) on diSPOSAl Of EQUIDMENL...........curirierieireeereere ettt b ettt ss et essentsessnssns | sesesssssessesens 718,830 | .ovevvecennee 1,886,529
08.305. Administrative service fees from affiliates...........cccivuiuriiiieice et | essenr e nas (VN I 12,486,229 | .
08.306. Realized foreign exchange gain/(loss)........ .(79,583,421)] ............(33,733,037) | .
08.397.  Summary of remaining Write-ins for LINE 8.3..........ciiiiieiieeiiis ettt ssensessesssssssnsensssnsensesnses | ssenseseeses (78,864,591) (19,360,279)
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
5304.  Gain (amortization of gain) on reiNSUrANCE CEARM..........ccccvrieeicieieceie ettt ssesss s ssesans | cereessenans (50,773,305)| ........... 427,167,196 | ........... 388,695,911
5397.  Summary of remaining Write-ins fOr LINE 53.........oiiiiiiiie et ssenensnses e sssenssneenanes | erenesnens (50,773,305) ........... 427,167,196 | ........... 388,695,911
Additional Write-Ins for Schedule T:
1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Including Policy
Active | Life Insurance Annuity Membership and Other Total Columns 2| Deposit-Type
States, Etc. Status Premiums Considerations Other Fees Considerations through 5 Contracts
58004, ZZZ OHNEI...o.oereveeeeeeeetereeeeeeees e vessessass s seessss s saesssssssesasnsans
58997. Summary of remaining write-ins for line 58
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Statement as of September 30, 2016 ofthe American Family Life Assurance Company of Columbus (Aflac)

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAI.........ovuruurireereireireiseie sttt ssesssnsssssssnstes | sesessssssssssssnssnennnes 203,021,373 | coveerereeees 208,351,929
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIEION. ..........cuuiiererririeeirciie sttt
2.2 Additional investment made after @CQUISIION............c.evrerririirrirrie ettt eneen
3. Current year change in encumbrances...............
4. Total gain (loss) on disposals......
5. Deduct amounts received on disposals...........c..coerreerrerrernenns
6. Total foreign exchange change in book/adjusted Carrying VAIUE............c.vurreiinrerriinese et essssesesseseans
7. Deduct current year's other-than-temporary impairment reCOGNIZEM...........ovurerenrerereenrireieisnsereeeesseessesessesessesessesesssssesesesees
8. Deduct CUMTENt YEar'S AEPIECIALION. .........c.uveererieriiceeeeee ettt bttt
9. Book/adjusted carrying value at end of current period (Lines 142+3+4-5+6-7-8)..........ccccvuveierireiereriesieiee e
10.  Deduct total NONadmitted @MOUNLS...........ccoeiiviieieeieicisee ettt bt naa
11. _Statement value at end of current period (Ling 9 mMiNUS LiNE 10)....... .ot sneees
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI..........cccvvvvverereveveeeeeesee e | ceeveeiessieesssseseseenns 1,818,956 [ ..ovovevecreeiciine 4,366,713
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISITION..........c.cvieiieeicicteces ettt et bbb et e st e st
2.2 Additional investment made after ACQUISIHION...........c.ceveiveieicies ettt een
3. Capitalized deferred interest and other...........
4. Accrual of discount..........cccoeverrennne
5. Unrealized valuation increase (decrease).. .
6. Total Gain (I0SS) ON GISPOSAIS.......cvurerererrereirrereseirereseiseesesesstssssessesesss e ssess s ss st s s sess s es st ens e ss st s s s st st ses st s ssns s st ensnsses
7. Deduct amounts reCeiVed ON GISPOSAIS.........c..vururerrerernirnressieesesssssseesesssssssessssessssssessasssssssssassssssessessessssssessesssssessssssssssessnsas
8. Deduct amortization of premium and mortgage interest points and commitment fees...........c.cccvvvvverveveeiceeeece e
9. Total foreign exchange change in book value/recorded investment excluding accrued interest...........ccoveveveeveeiverccreeevccnan,
10. Deduct current year's other-than-temporary impairment recognized
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)............
12, Total valUuAtion GIOWANCE...........ccevvieiecietce ettt bbb ettt
13. Subtotal (Line 11 plus Line 12).......
14. Deduct total nonadmitted amounts .
15. Statement value at end of current period (Ling 13 MiNUS LiNE 14). ...t sneees
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOK YBAI.........cvcveveirereiesietreeee ettt ssses s sssssssnans | evvessessesesssssessesnnas 353,676,758 | evvvvreererererins 353,831,498
2. Cost of acquired:
2.1 Actual cost at time of acquisition.............. L0
2.2 Additional investment made after acquisition... 185,778 | ..
3. Capitalized deferred interest and other............... L0
4. Accrual of discount..........ccveverrererenenns . 108,914 | ..
5. Unrealized valuation INCrEASE (ABCTBASE).........cuevueveeveeeieieieieetes ettt sttt s s s s s stes st en e sss s sssssaenes | sresssssssssessssesessessesanes (242,786)| ..o (360,696)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and dEPrECIALION...........c.eiiveririrrirrire ettt ss st sssssssssessensssssessensans | stssssessessensnssessessanssnssn 627,790 | oo 784,669
9. Total foreign exchange change in book/adjusted CarTYiNG VAIUE............c.virrerirrienririnsinrireieesssesssssssessssssssssssssssesssssssssessssssns | sessessessssssssessasssssessasssssessessons (O OO 0
10. Deduct current year's other-than-temporary impairment FECOGNIZEM. .........cuvurrurrrurrurenirnreresesssessesssssessssesssssssesssssssessessessesss | srsssessssssssssssasssssssssesssssssssessanes (01 I (553,793)
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).. ..353,100,874 | .. 353,676,758
12.  Deduct total nonadmitted amounts e 0 ] 0
13. Statement value at end of current period (Ling 11 mMiNUS LINE 12).......cuiuiiiiiiiiiiiieieiicieiessisisisesesssessiessssssssssssessesssssssessssnses | srsseesssossosssseesassans 353,100,874 | oo 353,676,758

SCHEDULE D - VERIFICATION

Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEaI.........cc.cvviervreeierseeiessssessssesessssssssssenss | cervesessessesennns 96,970,808,255 | ...oevvrrrrrerrnnans 95,867,410,746
2. Cost of bonds and StOCKS @CQUIMET...........cvuueiriieireririicissiesie sttt ettt s e ssanssessns | essessesssnssessansanes 5,707,782,928 | ...oovvvrrreiernns 6,063,645,874
3. ACCIUAI Of QISCOUNL.......vuviiiciciecsisic sttt s bbb s bbb en st s entn s ntentnns | esssssessessensessessensas 12,524,412 | oo 20,785,882
4. Unrealized valuation increase (decrease).. ..(31,077,287)] ...... ..45,458,838
5. Total gain (loss) on diSposals..........c.cervrrererrerenne .128,950,795 | ...... ....228,648,194
6. Deduct consideration for bonds and stocks disposed of. 2,492,133,168 | ...... .5,007,897,603
7. Deduct amortization Of PrEMIUM..........ccucieiiieeeiesctese sttt s s b sae s b st s e st en s s s sasssesssnstessnsans | essessesessessesessensasenns 90,231,675 | cevevvvverererererine 111,633,480
8. Total foreign exchange change in book/adjusted CaITYING VAIUE...........c..cvvvevevcvcieese ettt s sesasnaens | svessesissessessesenes 12,375,433,023 | ooovevereeeeeeeinae (94,560,562)
9. Deduct current year's other-than-temporary impairment rECOGNIZEM. .........ovuvererririeerrrieierisseessesssse s ssssessesssssesssnes |_sssssssssssssssssssessssssessas 3574488 | oo 41,049,634
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cceeerererrerrrerererieesee s | cevveresesieeienens 112,578,482,795 | ..o 96,970,808,255
11, Deduct total NONAAMILEEA MOUNLS...........ccevueieiciiiceecteee ettt st b s b s sae s st sa s st essesenaes | sressessstessessssanssnsesesssnsanees 15,089 | .o 12,651
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....viuiiiiiiiiiiiesieiiiec st esresassesssssnsssesssssnses | eoreseesssossnens 112,578,467,706 | ......coovvernenes 96,970,795,604




Statement as of September 30, 2016 ofthe AMerican Family Life Assurance Company of Columbus (Aflac)

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

20ISO

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 (8).1rvvereerererrieeersseseesseessssssssseesss s ssssssssss s ssssssssssssssssssssssnesess | seeessssessssnneens 75,202,411,840 | .coooovvvrrrrcnnenn 2,014,455,103 | ....ccvvvrvcrrirs 1,976,864,067 | .....covvvrvvrncrrirnens 984,067,805 |.....ccvvvvnureenne 70,860,249,480 |....coovvcrrvenne. 75,202,411,840 | ..ccvvvrvcrreenne. 76,224,070,681 | ..covovvrrvennn 66,809,742,287
2. NAIC 2 ().ervevreerermreeieersseseeseesssessssssessssssssss s ssssssssesssesssssssssssesnsss | seessesnesssssseens 28,293,604,034 | ....coocvvvvrrrrinenns 137,799,129 | oo 28,685,114 | ..o 70,202,830 | .coooovrreennnns 26,601,603,923 | ...oooovvvrverrennns 28,293,604,034 | ....ocovecrreerenns 28,472,920,879 | .coovvvverriienns 25,599,794,571
3. NAIC 3 (8).eruurevrreeerreessnesssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnens | sesssssssssssssssens 3,421,977,940 | c.oovvvvvererreerneeens 11,393,207 | cooovvvreemnrreernreeennnns 9,480,336 | .vvvovnrrerrrrirrnneens 90,581,145 | ..ovvveerirrrrirns 3,385,460,102 | ..eoovvvrrrrreenen. 3,421,977,940 [ .ovovvverrevreens 3,514,471,956 [ ..ooovvverrvreens 3,163,425,087
A, NAIC 4 ().erveereeeerseeeeseeesseeeessssessssssessssssesss s sssss s ssssss et sssssssessssseess | sesssssssssssnssssseees 800,060,708 | ....ooovveermererrreeenns TTA5877 | oo 4844479 | oo, 142,575,027 | .ovvveerrrrinereenn: 690,486,100 | ..ceonrrerrrrrrereenns 800,060,708 | ..ceouurveeermrrernnes 945,536,933 | .ooooeerirrrrrireenns 325,892,247
B NAIC 5 (2).eruureremseeemmeresseeesssesessssesssssesssssesssssssssssessssssssss s sssssssssssssssassens | sesssssssssssnessssenes 141,652,101 | coovvverrereerneerirseeeeenns 541,142 [ oo, 664,373 [ oovveerrriees 12,606,536 | ...ooouereercririeennn 77,109,863 | ..oocverreririeceenns 141,652,101 | .vvvverrrrerrrecennns 154,135,406 | ....ovovnrerirerrennnn. 61,475,017
B NAIC B ()..evveeuecrermereiierniseesnsieesiseesssssessssessssssessssesessssessssnsensssessssnssnses | asisssssessssns e 0] i 0] i, 0] i, [0 I 192,790 | i, 0] i (01 197,028
7. TOtAl BONAS. .. .reersreerissnesisssressssssessssssssssssesssssssssssssssssssssssssssssssssssssssssssas | sssssssssssssens 107,859,706,623 [ .....cconmrrreinnnes 2,171,934,258 | ....coocorinrriinnns 2,020,538,369 [ ....ccooccrrirenes 1,300,033,343 | ...oovornrrennes 101,615,102,258 |......cooocennce 107,859,706,623 |.......cooceernve 109,311,135,855 | .oovverrrreennnens 95,960,526,237

PREFERRED STOCK
8. INAIC Tttt es bbbttt | eebb s (U RN 1 R 1 (U R (U N (U RN (U TN 0
0. NAIC 2.ttt | esb st 4,907,877 | wooeeveeeerieereiiseeniessined 0 | oo 1 R (U I 4,907,877 | ovvevererreeeerirneend 4,907,877 | covvvvvrrrevrrieeririeend 4,907,877 | covvevvereecrieereiien 4,907,677
10, NAIC 3ottt ssstes | rerssss s st (U TR (U R 1 R (U RN (U RN (U RN (U RN 0
110 NAIC ettt ettt sesss st | seessssenssss st nssst st (U O (O (O (( O (U N (U O (1 OO 0
12, INAIC Bttt ettt ssss st ssst s | seesesssessss st sst e (U T O O (O (O (U TSN (U RN (U O 0
13 INAIC Bttt esnss s | nriss s s 0] i (O O 0] s, 0] i 0| i 0 i 0] i 0
14, Total Preferred SHOCK..........vrivuerricrienrenicsesiseesissessssseessssessssseensssesens | aseeressssssssssssissines 4,907,677 | oo 0] i, 0] i, 0 i 4,907,677 | oo 4,907,677 | oo 4,907,677 | oo 4,907,677
15. Total Bonds and Preferred SOCK. ..........urreerrresiissssesissssessssssssssesssssssssssssss | aosesssssssssnees 107,864,614,300 | ...oocooovvecrsrirnnes 2,171,934,258 | ... 2,020,538,369 | ....ccooccrsrrennes 1,300,033,343 | ....oovvrirnenne. 101,620,009,935 |.....covvreennce 107,864,614,300 |.......coovvernce 109,316,043,532 | ...coooovvreeens 95,965,433,914

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:
NAIC 1§....922,241,055; NAIC2S............ 0; NAIC3§.... 0; NAIC4§... 0; NAIC5S........... 0; NAIC6S...... 0.




Statement as of September 30, 2016 ofthe American Family Life Assurance Company of Columbus (Aflac)

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted i Ac?ual Interest A(;ollected Paid for Acc?ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999...... it | ererssere s 922,241,055 | ...coovinennns D00 TN [T 922,241,055 | ..o 3,226,610 [ .o 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHOT YBAI.........cvvveveeicicieie ettt sse s sstes s ssseaes | sevessessesissessssseseenees 1,173,230,681 [ ..o 1,908,910,713
2. Cost of short-term iNVeSMENtS ACAUINEA............cocvirieiieicectece ettt s s ssnans | saesssssssessessssessesienas 5,055,933,300 |..coovrvrrerrereriiiins 5,864,534,750
3. ACCIUAL OF BISCOUNL........ouoieiiiiii ittt bbbttt ninens | etbietbisssb bbb 0 [ oo 0
4. Unrealized valuation iNCrEASE (ECIBASE).........ruuruururreriereereesesereeesseesseisessesssssseese bt st ess e ssessss st s st st st st essssssessessassans | sosessesssssssssessasssssssssassanssessassssanes O | oo 0
5. Total ain (I0SS) ON QISPOSAIS..........cvuevriuiieiieieieiisie ettt bbbt es s b s s s ssnssnsnts | sbessesisssssssessessnsestes e ssbensesaessnsnd O | oo 0
6. Deduct consideration received ON dISPOSAS............cccvueiiiiviiieieieies ettt b s sensens | srebsssessestes et estesenae 5,306,922,926 |......ccoevvrerrerirernnad 6,600,214,782
7. Deduct amortization Of PrEMIUM.........cccuciiiiieice ettt bbbttt s s st ste s sstenaes | sbessesssssssssessessssesses e s ben s ssnsand O | oo 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE.............c.ccuiuiiveiieieiieieice ettt ssssessesens | eviessssssessess s sse st snes O | o 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEA.............cuiuiveireieirieieie et ssssssens | sossesessssessessssssssssesses et snsessessnsanes 0 ] e 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9).........cccceocverrerrrnerreriesseiesessssessesisess | e 922,241,055 | ..oocvevereireriiriiennns 1,173,230,681
11. Deduct total nNonadmitted @MOUNES............ccviiiiiiiieiri bbb snsinens | otiisise st 0 i, 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....ouvuiveiviiiiiiiieeicecsssceesessssssesesnessssssssssssssnssnssssssnsss | aessssesssssssessssssnssssees 922,241,055 | 1,173,230,681
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Statement as of September 30, 2016 ofthe American Family Life Assurance Company of Columbus (Aflac)
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior year (Line 9, prior year) 55,560,315
2. Cost paid/(consideration reCeIVEd) 0N AAGIIONS..........c.ccviiueiiiie ettt et e bbb bbbt s bbb bbbttt a st bar e (0)
3. Unrealized valuation increase/(decrease) 0
4. Total gain (10SS) 0N tErMINAtION FECOGNIZEM. ........couiireiiiieieieiis ettt bbbt bbbt e bR bbb bbb bR s bbbt een 0
5. Considerations received/(paid) on terminations 1,203,274,099
8. AMOTHIZATION. ... bbb 0
7. Adjustment to the book/adjusted carrying value of hedge item 0
8. Total foreign exchange change in DOOK/AdJUSIEA CAMTYING VAIUE............cc.iueiveiicicicicie sttt bbb ettt 2,181,623,410
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6+7+8) 1,033,909,626
10, DEAUCE NONAAMItEA @SSELS..........uvereerereiiseiiieeiserie et s s8R 0

11. Statement value at end of current period (Line 9 minus Line 10) 1.033,909,626

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

1. Book/adjusted carrying value, December 31, prior YEAr (LINE B, PHOT YEAT).........cruuererurrerrreeesreseeseseesessseessessssssessessssssessesssssssssessassssssessessassssssessessssssessesssssnssassnes 0
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change column) 0
3.1 Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus..........c.ccoeeeereencs 0
3.12 Section 1, Column 15, PriOr YEaT........covrrererrererrreeneireeeerseeseeseseenenns 0 0
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus.............ccceveveeee. 0
3.14 Section 1, Column 18, PriOr YEaI........ccrueereererreeereireereeseeiseesesennenes 0 0 0
32 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus...........ccccceeerevnee 0
3.22 Section 1, Column 17, prior year..........c.cccoeevvvvennns . 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus...........ccccevvernnce. 0
3.24 Section 1, Column 19, PriOr YEAr........cccccrvererereirieieiseeseiesesesesane 0 0 0
3.3 SUDLOLal (LINE 3.1 MINUS LINE 3.2) ...ttt ettt sttt s bbb s st s 428k s s bbb bbb s e st 0
4.1 Cumulative variation margin on terminated contracts during the year...............cccoevereevererseireresseienans 0
42 Less:
4.21  Amount used to adjust basis of hedged item.........cccccveververrerennnen. 0
4.22  AMOUNE rECOGNIZEA. ... vttt 0 0
4.3 Subtotal (Line 4.1 MINUS LINE 4.2)......c.cvrireieiieieisssetes st b st sssssssas 0
5. Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINAtIONS IN PHIOT YEAI.........c..cueiveriiriciseiieie st es bbbt s bbbt bbb s bbb 0
5.2  Total gain (loss) adjusted into the hedged item(s) for the terminations iN PrIOT YEAI.........c.eveviieiriieissiee sttt 0
6. Book/adjusted carrying value at end of current period (Lines 1+2+3.3-43-51-5.2)..... 0
7. DEdUCE NONAAMIIEA @SSELS.......evureirireireiriieie ittt sse et 8 s8R R8s e e bbbt s s n st entn 0
8. Statement value at end of current period (Line 6 minus Line 7) 0

QsSi04
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Sch.DB -Pt.C -Sn. 1
NONE

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

QsSI05, QSI06



Statement as of September 30, 2016 ofthe American Family Life Assurance Company of Columbus (Aflac)

10.

1.

12.

13.

14.

15.

16.

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 4.t st 1,033,909,626
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance...........cccoeuveveueevervcrecsecciieieennns 0
TOtAl (LINE T PIUS LINE 2).....uvueveeiiieiieie ittt siessss sttt bbb b st st s 4828 R84 s bR Rt a bbbttt e s 1,033,909,626
Part D, SECHON 1, COIUMN B.......uivirieirririiieesieesisesiesi s 1,199,223,162
Part D, SECHON 1, COIUMN B........ouvervicvceee ettt ettt ettt ettt s bt sa et s et bt en s bt n s saesan s sanees (165,313,536)
Total (Line 3 MINUS LINE 4 MINUS LINE 5)......vuvviieiieiiieieiiesissteiessss ettt sse s st st st n st 0
Fair Value Check
Part A, SECHON 1, COIUMN 6.t 1,033,909,626
Part B, SECHON 1, COIUMN 13........ioirerieieeceisreri sttt 0
TOLAI (LINE 7 PIUS LINE 8)...o.voveeveie ettt ettt ae bbb e bbb a et bbb s st e e s bRt b s s bbb s b e s s b b st b s bbb et st se s e s st st st 1,033,909,626
Part D, SECHON 1, COIUMN 8.......ouveiveeeecice ettt sttt b sa st s et ettt s s b saesae st anees 1,199,223,162
Part D, SECHON 1, COIUMN O......ooveirieee ettt et bt sa sttt bt s s s s s sae s s anees (165,313,536)
Total (Line 9 MINUS LINE 10 MINUS LINE T1)...uvuiveiveeeieiiieteires ettt sttt et sttt b s bbb sttt b s s et s bbb st b en s s b et s s ss st st en st 0
Potential Exposure Check
Part A, SECHON 1, COIUMN 27....uoeieeeeese ettt sttt b e s bbb s s e st nsss e 114,351,666
Part B, SECHON 1, COIUMN 20.........cuiveieeieiceeie ettt sttt ss sttt s bbb s s e sss s ssss e 0
Part D, SECHON 1, COIUMN 11......oioieeeeieeeseeeseeeese s eeesseses st ess st 114,351,666

Total (Line 13 plus Line 14 minus Line 15)

Qsl07



Statement as of September 30, 2016 ofthe American Family Life Assurance Company of Columbus (Aflac)

SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECembEr 31 OF PHIOF YT ........ovrrurrrrereeirereeeeeiesisseessesssessessssssesssssssssssssesssnes | neesessessssssssessssssssessassnssns 49,991,333 [ oo 0
2. Cost of cash EQUIVAIBNES ACQUIMEH...........c.ceuuiiueiieieieiiseic et bbb sb st s s bssssesbnns | sbiessesssssessess s s s bt s s s b s bs s s b (01 OO 984,467,874
3. ACCTUAL O QISCOUNL. ..ottt sttt bbb s s saesnbnts | srebsssssssssessessssestes et en b s s bbb nans 8,667 | oo 361
4. Unrealized valuation iNCrEASE (UECIBASE)..........c.vueureiieiieieiesisse sttt bbbt s st sssssants | siessesssssessess s s s s es s b s s s st en s e 0 | oo 0
5. Total gain (I0SS) ON QISPOSAIS........c.cevururreriieerisieerireieeesee et sse ettt ess st ss st s essessssssnssensns | sesessesssssssesasssssessassnssnssessasssessessnsnnes O | oo 0
6. Deduct consideration received 0N dISPOSAIS...........cccocueieiieviveieieieieeietsetes et st sssesses s sssssssessssans | essessessssssessesisssssesesesssees 50,000,000 | ..ovvvrereeriereiereereieeieenans 910,278,390
7. Deduct amortization Of PrEMIUML............ccuiuiiieieiciie ettt ss st sntents | oesssbessessessssessesse st ss s s s s es s s s snaand 0 | oo 14,641
8. Total foreign exchange change in book/ adjusted CAITYING VAIUE..........cevcveiveveieieeeseeceeetese e sssssssesens | cevveressess s sssesse s ses s snens (01 U (24,183,871)
9. Deduct current year's other-than-temporary impairment reCOgNIZEA...........covueiveieiciririeeiseeseieeeieseseesssssnies | esissssess s es s sss s nsssnaans 0 ] e 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........ccccvurrrrrmrnrrrerniinsirnieenns | orvmesssesssessnsesssssssesssssssssssssssseens (0 49,991,333
11. Deduct total NONAAMILtEd AMOUNLS..........ccociiiiiriiriiririrr s | et 0 f i, 0
12. Statement value at end of current period (Ling 10 MINUS LINE 11).... . oiiiiisisiisiisiesessessssssssssssssnsssssssssssssssssenes | sesssssssssessessssssssssssanssessasssssssssassanssess (O PR O 49,991,333
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Statement as of September 30, 2016 ofthe AMerican Family Life Assurance Company of Columbus (Aflac)

SCHEDULE A - PART 2
Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

Location

6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition  Amount of Encumbrances Less Encumbrances After Acquisition
Acquired by Purchase
855/917 Brown Ave 1and/buildings...............ccceveveerererernennns COIUMDUS......ooorvrerieeeeeerieeeeneeenne GA... | 09/30/2018.... | VARIOUS........ccourimrirrireeseessisesse st seessss sttt 0 [0 IO 4,593 | oo 4,593
1932 Wynnton Rd land/buildings ColUMBUS.......oooorrre GA...|09/30/2016.... | VARIOUS..........oooiiirriiinriinniisnsiissss s 0 LU 75483 | oo 75,463
(Additions)Aflac Square Building's Fixtures JPN. [09/30/2016.... | HItAChi , K@JIME.....vererreiiriesieersssssseersssesesens sttt sensnes 0 [0 RN 32,531 | o 32,531
0199999, TOAIS. ... 111 rtueressterseetsseess et ssee e sk s8££ 8 848 £ 48484 EE R L8148 4EE8 450 £EE8eLEEHEEE LA 4EEE LR E oL E oL 1EEE LR LR E L E oL 1A 8L 4EEE LR eLE 1R LR LR R e eEEeLE R LR eEE LR 0 (01 112,587 112,587
0399999, TOAIS....... vttt b bbb i b eth He4ees e s b L e s b LS E bbb e b b e s bbb s bR R h e h bR R bt bR ee | e4aebeeE e R LR b e bbb 0 {1 IO 112,587 112,587
Showing aII Real Estate DISPOSED Dunng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB./A.C.V. Changein | Encumbrances on| Received | Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred

NONE
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Statement as of September 30, 2016 ofthe AMerican Family Life Assurance Company of Columbus (Aflac)

SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
757856, P10 AR ... (67 YOSUTTRRRIRN ISR 07/29/2016.... | cevvoevrreireirerieriiens 3350 | ovverriri s 16,500,000 | ..voovereernrinnrrrenienieeserineneniensseessnsssnensenensQ | v 41,400,000
757868, ChArOHE. ... s NC 09/15/2016.... | ccvoovvvrrireriirirencennn 939 [ iiisiicciieincsncsnsesessseneeenee 11,000,000 | i 0 | e, 32,400,000
757880, Centennial........cooi s [ SO IR [NOTRRRRP 09/01/2016.... | .. 33,100,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages = All Other...........ooiioieeee st 106,900,000
0899999. Total - Mortgages in GOOD STANGING. .........vuurireiieiiiieeiseee ettt ettt 50,500,000 ..106,900,000
3399999. Total Mortgage: 50,500,000 ..106,900,000
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal Disposal

Mortgages With Partial Repayments
2951 Saitama... PN | e 10/16/2006.... 3,137 0 0 0 0 545 3,683 3,683 0 0
3351 ATCHI et IPN.con | e 04/20/2012.... 1,936 0 0 0 0 336 2,272 2,272 0 0
2831 Kanagawa..........cccccoeenee PN e 03/29/2006.... 1,037 0 0 0 0 180 1,218 1,218 0 0
3151 TOKYO. vttt PN | e 02/25/2008.... 718 0 0 0 0 125 843 | i 843 0 0
T57T53.cceieeerieneieeiierienes NEWPOIE NBWS. ...t VA s | e 04/01/2016.... 0 0 (V1 O 0 0 0 0 0
757769 WeSt Valley City.......cveererrererierieeiieriesieeeseesesseenesenienes UTcreees [ 03/18/2016.... 0 0 0 .0 0 0 0 0
757856, Palo Alto.. [oF VTR 07/29/2016.... 0 0 0 .0 0 0 0 0
0299999. Total - Mortgages With Partial Repayments. 6,828 0 0 .0 0 0 0 0
0599999. Total Mortgage 6,828 0 0 .0 0 0 0 0
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Statement as of September 30, 2016 ofthe AMerican Family Life Assurance Company of Columbus (Aflac)

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
AIMS SENIOR LOAN ACCESS LP.....cuiiiiiiiiiiiisseisssiissis st sessseins JERSEY CITY.....ccoeonvineinsenncncane | NJ.... | GOLDMAN SACHS ASSET MANAGEMENT......cooiiriiisiiisiisni s ssnissessnssens 03/31/2015.... 0 0 48,275 0 26.700
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 0 48,275
4499999, SUDEOLAI = UNGFAIIAIEA. ... vttt sttt sk 8 848k E 84 EE o0 4488 1eEEfoEEEH£EE4EE8 1R 8 4£ LR 4R L8 14LEf4EE84HEE4EEE4EEE1e0E1 44EEoEEfoEEf1EEE AL EE4EEEeLE R E LA L8 4EEE oL R 4EEE LA 4EEE LR LR HEEEHeLE 1A 1L E LR EE £ EE LR LR LA EEE LRk 0 48,275
499999, TORAIS. ...tttk E £t f kR E ek erete | ALREeeeEfeeEE oLt eLEE e LR E oL LAt LEE R L EsehEerE eLLEeLE LR eeeE e LR LR R LR E LR R LA E LR E LR e 0 48,275 | oo 0
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 5 6 7 8 Changes 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 | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income

NONE
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Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or
CUSIP Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
Bonds - All Other Government
000000 00 O|AICHI PREFECTURE OF #28-6...........ccoovrevrrrirenmcennsrienienes D........ 07/07/2016.... | VARIOUS........ocomrimiimeriresiseees st bbbt essne | £rentseesseeb s n s sensens | srenssssesensensn e neenes 15,844,722
000000 00 O|FUKUOKA PREFECTURE OF #28-2...........c....... D....... 09/02/2016.... [ VARIOUS........oouiiririiiiiriieiseisie i bbbttt nns | fressesbssses bbb s nsnbene | benssssessessssssenseenees 18,391,250
000000 00 0O|JAPAN INT COOP AGENCY #38, D........ 09/02/2016.... | VARIOUS..... 14,519,408
000000 00 O|URBAN RENAISSANCE AGENCY #129. 09/08/2016.... | VARIOUS..... 12,790,240 |.
J28619 CT 7 |JAPAN HOUSING FINANCE AGENCY.... D..cce. 09/26/2016.... [NOMURA SECS........oioiriiiieriiieisiisiesiesieeess s bbb 33,206,175
J28619 DU 3 |JAPAN HOUSING FINANCE AGENCY.........covvvvevrrrrerirnes D........ 09/26/2016.... | MITSUBISHI UFJ SECURITIES CO.,LTD......cvvuurirrerermrineriesisesssesssssessssesssssssesssesssssssssssssses | resesseessssssnsssesssessssssssssssnsssens | stoeessssesessensssnessnenes 12,267,561
J28619 EG 3 [JAPAN HOUSING FINANCE AGENCY.......cccovvvemrrrnrrinns D........ 09/21/2016.... | MITSUBISHI UFJ SECURITIES CO.,LTD......ccuuiiimiiriireiiesiseisessesssessssisseessessssesessssssssssesssens | cene 21,775,201
J28619 EN 8| JAPAN HOUSING FINANCE AGENCY.......cccosivenirnirinnes D........ 09/21/2016.... | MITSUBISHI UFJ SECURITIES CO.,LTD.....ciiuuiiiieiiaiinisiiseissnsssensesisssisssnsssssssenssenessssssessssnnes | nemssseesssnsssssssenssensssnssssssssssnns | woensssmesmssennmsnesssenes 44,673,013
1099999. Total BONAS = All OtEI GOVEIMIMENL...........c.co.iviiiviecteiieiteieietctete ettt ettt et eaetetesaeaetesetetesesaseesessesesesssassesssesesessssesassssesessssssesasaes  abssssessssesesesssassesassesesasassssessssesesesssaesesssesessssseseseseeesssesesesseseses s sesetes e seses e sesetassesesessesetetesessesassesesessassesannsesesasassesassnsesesasnnsesanseseses | eressesessssesessssesasaes 173,467,570
Bonds - Industrial and Miscellaneous
00248* AC 6| AWP INC REVOLVER........ccoiiiuiriiireeieessisesssssessiesss st ssssssss st esssssessssensns | seessnenes 09/16/2016.... | VARIOUS.......ooririirmrimiieeiiesisesesesessse bbbt 232,977 232,977
00846U AK 7| AGILENT TECHNOLOGIES INC......covvumririiriiiiieiiesisseeseesse s sssssssssesssssssssesanss | nevesneenns 09/15/2018.... | VARIOUS.......ooiiririiaiiieiieeise skttt | eebben bbbt eessnnts | eebsesssesssssssss s 4,985,300 | ooovvrrrireirreieiia 5,000,000
053807 AR 4] AVNET INC ..ottt nienins | seesinenes 09/01/2016.... | JEFFERIES & COMPANY, INC.......ooiiiririrriiirimiriiiieiieeeiessesiseissessesssesssesssssssssssessesessesssesens 27,347,550 |......... 25,000,000
081437 A 4| BEMIS COMPANY INC......oivmiimrireeisiseissiesesssesssesisssesessssssse st sssssssssessessssssssssssssssnss. | soessnenes 09/08/2016.... | BNP PARIBAS SEC CORP.........oouevimierirmeiaeisessesisssesesssss s sssssssssssesssssisesssssssssssssssssssssssanssss | oessssssssesssssssssssssssssssesssnsssnsss | sossssesssnsssesssssssnssend ATA18T8 | oo 4,750,000
086582 A@ 2|BESTOP INC REVOLVER 08/16/2016.... | BANK OF NEWYORK.......coonvvvrrireiiniineiiniiesiseenns 251,840 251,840
14726@ AB 8| CASCADE DRILLING LP REVOLVER 09/16/2016.... | VARIOUS.......oooirririiaiieeiiesis st 98,960 98,960
224044 CG 0| COX COMMUNICATIONS INC.....cotvmmivrrirmeiimeiseesssssesssesssesissesssssssssesssesssessssssssssssssesssssssanes | soessneses 09/08/2018.... | VARIOUS.......oouciouiieiimeitseriseeise s bbbt ns | fieebsees st s bbbt nensens | Srseebneesesbnss s seaenes 10,020,452 | ...coooverrinrrieiis 10,000,000
256677 AD 7 |DOLLAR GENERAL CORPORATION.......ccctimrireriririresssississiesssssseesesssssssesssesssssssssesssssssssessns | sessnsens 08/30/2016.... | CITIGROUP GLOBAL MARKETS.......cotuiiiuiimieiirerisieisesisissssssssssssessessssssessesssssssssessessssssessesss | sesssessossnssossessssssssessasssnsensns | oesssesssssssessssnessnes 9,833,670 | ....... 9,000,000
26138E AU 3| DR PEPPER SNAPPLE GROUP INC........ccocutiiiiirierineesenissssessesssseesssssssssessesssssssssssssssenes | seesenenes 09/07/2018.... | J P IMORGAN........couuieuiirmierensseeseesessssessesss s sssses st ens | eebbes s en s ss b n st essnnts | eebssesssnsssenssnsesnssaa 3,987,040 | oo 4,000,000
2685% AB 9|E+HEALTHCARE LLC REVOLVER 09/29/2016.... | GOLDMAN SACHS 96,429 96,429
27786@ AB 7|EATING RECOVERY CENTER LLC REVOLVER .| 07/14/2016.... | GOLDMAN SACHS 150,177 150,177
31620M AT 3| FIDELITY NATIONAL INFORMATION SERV......coosiiiririiriiniiineeiesiseisssississessessssesssssssssnses | vevesneesns 08/11/2018.... | VARIOUS.......oouioiiieaeiterise st ise bbb es | ieebsnees st bbb bbb ens | sressneisess s nbaenes 14,858,750 | ...vvoverrenrricrinns 15,000,000
34418@ AB 9[FOCUSVISION WORLDWIDE INC REVOLVER..........coviiieiiiirirrierniisierssssesessssssssessesssssens | onsennenes 07/07/2016.... | GOLDMAN SACHS............... 29,671 29,671
38480G AB 9| GRAKON HOLDINGS LLC REVOLVER.........ocuuiiriererineineesssisssssesssesissesssssssssssssesssssssssssnens. | sevossenes 09/29/2016.... | GOLDMAN SACHS............... 485,278 | oo 485,278
457187  AB 8| INGREDION INC......oooviieiiiieiieieiiisie ettt s st ssse s ss s esssss st sssssesnnns | evsnssnnns 09/15/2018.... [MERRILL LYNCH. ......oiiiiieeiieieiecieieiee ettt sttt st ssesnsns | sessssessessesnsessesssssssessessnsnsensess | sesesssssesssssesssansessns 4,997,850 | cooveieeeeas 5,000,000
47630* AD 1 [JENSEN HUGHES INC DDTL......cveiirirerieisnirsiseissssessesssissssessssssssssssessssssessesssssssssssssessanssessessans | sessnsene 07/29/2016.... | GOLDMAN SACHS 541,142 541,142
47630* AE 9|JENSEN HUGHES INC INCREMENTAL TERM LOAN .107/20/2016.... | GOLDMAN SACHS.. 597,056 597,056
52109# AD 9| LAZER SPOT INC REVOLVER.......cocviiiiiitiiriiisiniierssissiesississisessessssssiesssssssssessssssssssssesssnsns | sessessnes 07/26/2016.... | GOLDMAN SACHS 61,384 61,384
52109# AE 7| LAZER SPOT INC DDTL..couvuuieueeimrimeesersessseessseesssssessssesssessessesssssssssssssssesssesssssssssssssssssns. | neveseesas 09/26/2016.... | GOLDMAN SACHS............... 150,618 | oo 150,618
56625# AB 9| MARCO INC DDTLu...couuiiuuirmiimiseieseiseisssiseesessesss st sssssssss st sssssnens | nevessenns 08/05/2016.... | GOLDMAN SACHS........cuuiiuiimiircirseiseiie it s bbb esstns | eebbestsessssess st ss s ss e esssnnes | eebssesssesssssssssesnsiaas 1,485,849 | ..oovieiins 1,485,849
56625# AC 7| MARCO INC REVOLVER.......ccoiiiriiiciisiiesi it ssssssssssssesssessnns. | nevessesns 09/28/2016.... | VARIOUS........ooomiimmiiiieeiierie it 660,377 660,377
631103 AG 3| NASDAQ INC......oiiiiiiieiiieiseeise sttt | soeninenes 08/19/2016.... | BARCLAYS CAPITAL SE.......coouiimiiuiimeiiseeiseeeseessse st ssse st esssss s s ssb st ess s ssssssessssesssens | essssssssessssessassssssssssssesssnsssnses | oessssesssnsssesssnsssnssnns 7,950,163 | oo 7,551,000
65531@ AB 5[ NOMACORC REVOLVER.......c.coiuiiiiiiriiirerisisisssiessesssiesssssssesessssssssssssesssssssssessssssssesssssssenss. | oeseenenes 07/06/2016.... | GOLDMAN SACHS............... 86,203 86,203
67066G AE 4 [ NVIDIA CORPORATION.......ccouriuirmmrtrnimeismesasssiesssesssssessesssessesssesssssssssssssssesssessssssssssssssssesss. | sevsssses 09/29/2018.... | VARIOUS........oucommrimiimerireriseeeseessise st sttt essns | £rentseessesb sttt ens | srensssesensnssieneenes 14,029,344 | ..o 14,000,000
73931IN  AG 5|POWER SERVICES HOLDING COMPANY REVOLVER.........coovimiircrirrirerineisenississessensssinnees | veverneenns 09/13/2016.... | GOLDMAN SACHS............... 62,015 62,015
73931N  AH 3| POWER SERVICES HOLDING COMPANY TERM LOAN.......ccstvemirmerirereieeinirenerisnsiesesneeseninee | revesneenns 09/13/2016.... | GOLDMAN SACHS........couivimrirririesseieseiiessesisees sttt sssesstee | eestesssesessesssssssensesssesssssssnnss | oeerssessseessesssssesnssens 5,687,600 | ..ooovvrcrirerircrinenns 5,745,050
83285# AA 6| SMYTH COMPANIES LLC REVOLVER........ccoiereireineiierieseseisssiss e ssssississsssssssnnns | nevesseesns 09/14/2016.... | VARIOUS..... 754,440
84763* AA 9|SPECTRUM ACQUISITION LLC REVOLVER.. {09/16/2016.... | VARIOUS......cooiiiririsinisie et snss s ssessssssesssssssssanssesns | sessessssssnsensnensssssssessnssnssenenns | svvnnesssrenssesssnnensensees 1,200,504 | it 1,260,504
84763* AB 7| SPECTRUM ACQUISITION LLC DDTL....couureeureurieneeimerssreseessersseessessenssseesessesssssssenssesssssssseens | seerenenes 08/22/2016.... | GOLDMAN SACHS............... 434,874




1'¥030

Statement as of September 30, 2016 ofthe AMerican Family Life Assurance Company of Columbus (Aflac)

SCHEDULE D - PART 3
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95613# AB 1| WEST STAR AVIATION INC REVOLVER........ooitiiiiiieiiieiscissississssisssiesssssseesssssssssssensnsss | versessnes 09/2712018.... |[VARIOUS..........oooiiieeiteicieie ettt sttt 206,302 206,302
97348@ AE 5[ WINDOW PRODUCTS INC REVOLVER..........ccciiemriririerieiseeserssesiessesssssesssssssssessesssssssnes | aevnsinnes 09/26/2016.... | VARIOUS........ooimrireiaiineiiesiseeeseessesse sttt 864,828 864,828
98157# AC 5| WORLDWIDE EXPRESS OPERATIONS LLC REVOLVE..........osvumiieiierieiineiseississsisesisssines | ceverenenns 09/29/2016.... [ VARIOUS........ooririiiiriiiicisieiesi bbb 224,939 224,939
98978V AK 9| ZOETIS INC....ooviriieuiiirieiiesierisseiesiie ettt sntenins | seerirenes 08/30/2016.... | VARIOUS........ovorriimiiaiiieiieris s es sttt | eebbsest e bbbt sssnnts | eebisesssesssenssesesnniens 7,189,728 | oo 6,400,000
88167A AE 1| TEVA PHARMACEUTICAL FINANCE NETHER 08/30/2016.... | VARIOUS..... 24,266,980 |. 24,000,000
745867 AX 9|PULTE GROUP INC 07/27/12016.... [MERRILL LYNCH. ..ottt bbbt sssines | shsssessssssssessessssssssessassenssenins | oresssssssnsssessssssessnes 5,256,563 5,250,000
88167A AE 1| TEVA PHARMACEUTICAL FINANCE NETHER.........coostvimrimrinirieriereseseninsessesssssssesseseseenas Frvi 07/18/2016.... | BARCLAYS CAPITAL SE.......cooriirmiriiiieiiieriseeseeissssse s sssesssesssssssessesssesss st ssssssssssssesssenssene. | seesssesssesssssssssssssssesssesssssssnnss | ooerssesssssssesssnsessnssens 3,590,424 | oo 3,600,000
000000 00 O]AISIN SEIKICOLTD......... D........ 09/16/2016.... | VARIOUS.......ooiirireiiiie ittt bbb 31,372,549 | oo 31,645,570
000000 00 0| DAIICHI SANKYO CO LTD.....couuivimrimrieniiiiiseiesissississesssessesssesssssssssesssssessesssesassssssssse s D........ 07/15/2016.... | VARIOUS.........coomiiiiirierienireisisiesiess s sssssssesssssisssssesssssssesssesssssssssssenssnsssens. | conrnessensnsssnssensssessensnnsnnnes. | coesesssensenenneenned 1,680,890 | coviiiierireirnnninniin 43,512,658
000000 00 0|SHOKO CHUKIN BANKLTD D....... 07/08/2016.... | SHOKO CHUKIN BANK.........courrurimrimrireeseriansssessesssseessssssssssssesssssssssssssssssssessssssssssssssnenss | soessesssessssssssssssessessnssssnssonsns | oessesenensossesessensssns 1,980,983 | tovteviseirneniseiierinns 1,977,848
000000 00 0|SHOKO CHUKIN BANK LTD 08/10/2016.... | SHOKO CHUKIN BANK... ..1,977,848
000000 00 0|SHOKO CHUKIN BANK LTD D....... 09/09/2016..... | SHOKO CHUKIN BANK.......ucvuuiiiuiriinssiniseessensssssssensesssssesssnssssssssnssensssessssssssssssessessssssssssssssssnes | cosnsssssseessssssssssenssssssssssssnnes | nnnessesensssessssessnsns 1,990,417 | it 1,977,848 .0
3899999. Total Bonds - INAUSHTIAl ANA MISCEIIANEOUS.................oovevieiieteeceiieieieteteeectetete ettt ettt teteaeteseseeaeteseeetessassesessesetesssesesasseses  eessesesesssassesassesesesssesseeeeseaesessssssesaesesesesessesasssesesessesesessssesesessetesesssseeesesetesesssseseessset et s sseee s sese st s eesee e setetesassetesnsesetesensetennsesessensesans 236,407,111 |............ 234,123,685 660,463 XXX
8399997, TOtAI BONAS = PAI 3.ttt etttk E R E 0o f4 e R f oL E 0L eEE LR b ko E s f4eEE e oL Lo EE e R E L E oL E LR EEfoEEE L4 E L EEEEEE LA E L E 0L E L E L0ttt | et 409,874,681 | ..o 404,982,833 | ..o 709,262 XXX
8309999, TOAI BONGS......rtetessrsereseess et s sttt s k8888888480818 R84 E 8 £EE8EE 84084 E 84 EEHEEE 1R E 16 £ eLE14EEE4HEEEHEEEHEEEoEE 8RR 14E £ 1eEEEHeEE LR R EEoEE LR EHEEE LR 4EEE LR LR E L4 E LR AR LR LR LR EE L 4L DR LA E LR Rt | et 409,874,681 | ..o 404,982,833 | ..o 709,262 XXX
Common Stocks - Industrial and Miscellaneous
0020BR 10 2| ATET INC....ouvirieieireireiieiiessieeis st | ereseeies 08/10/2016.... | VARIOUS........ovemirmiiaiiaeriesise e eessise sttt | nebesesie s st erens 2,761,000 | oo 119,339 XXX e (U R
023608 10 2| AMEREN CORP......coouiimitiiiiiiesisesissees it | seeninenes 08/10/2018.... | VARIOUS.......ooeirrireiieiaeisesis s eesss i 973.000 49,576 XXX e (0 O
025537 10 1|AMERICAN ELECTRIC POWER COMPANY INC......cccoorirrinrirmrieinireiersssessssessssissssssesssssesens | soesennens 09/08/2016.... [ VARIOUS........oorirriiiniriieissiseiesss st nssentnns. | sesesssesssnsessesssssenses 1,974.000 XXX e 0 Lo
025816 10 9| AMERICAN EXPRESS COMPANY ......cuuiriiimerirerireesensssssessessssesssessssssssssssssssesssnssssssssssnses. | soessnenes 08/10/2018.... | VARIOUS........ocommirmiimirsesisesiseesseisse bbbt nseninne | bossssesssesssneesnnsnnnias 758.000 XXX
03073E 10 5| AMERISOURCEBERGEN CORP..........cooriuriieiriiiniieieieiesieisisisssessisssessessessssssessessessssessessssnsens | sesesnes 09/08/2016.... | VARIOUS..... 1,799.000 XXX
037833 10 0|APPLE INC .109/08/2016.... | VARIOUS..... ..1,449.000 XXX
04316A 10 8|ARTISAN PARTNERS ASSET MANAGEMENT INC.......covuiirmrirrireeieiseisneniesinessssisesssssnsnes. | eoeeenenes 08/10/2016.... | VARIOUS..... ....10,189.000 XXX
05561Q 20 1 [BOK FINANCIAL CORP......cvvuiiriiiiriiiiirisssisiessssiesssssssis st ssss s ssssssssesssssssnsenss. | sesessens 07/06/2016.... [ VARIOUS........ooiireriiririiscissieisesss s 500.000 XXX
075887 10 9|BECTON DICKINSON AND CO......vvrurimermmrirrereessissssesssessseessssessssssesssssssesssesssssssssssssssssssns | senessenes 09/08/2016.... | VARIOUS.......oooorrimeiaieseiiesiseseseesse st 325.000 57,764 XXX
097023 10 5| BOEING CO....ccocouuiiuiiiiiiciiiiiis et | seesiienes 08/10/2016.... | VARIOUS.......ooiirririiiise it 374.000 49,380 XXX
099502 10 6|BOOZ ALLEN HAMILTON HOLDING CORP...........ovverrerrimrineriesiieeiensssessrssesssssssesssssssssssssss | severenenes 08/10/2016.... | VARIOUS..... 1,655.000 | cooooveveernrirerieriereins 50,318 XXX
099724 10 6|BORGWARNER INC .1 08/03/2016.... | VARIOUS..... 800.000 24,607 XXX
109641 10 0 |BRINKER INTERNATIONAL INC 08/10/2016.... | VARIOUS..... 1A77.000 | oo 69,498 XXX
110394 10 3 [BRISTOW GROUP INC.......otumurirrirerinnisteserissessessesesssessssssssessesssssessssssssssesssesssessssssssssssnes | aessssnnes 08/25/2016.... | VARIOUS.......ooeomrimmeiaiiaesiesiseses sttt | tebsnessess st nens 1,300.000 | coooovernernrenerierieneienes 15,605 XXX
12503M 10 8 CBOE HOLDINGS INC.......ocvvuuiiuiimiireireiinsissisesssesessessss s essse st sssssssssssssnssss | sevssinnns 08/10/2018.... | VARIOUS.......ooeimiriiiiae ittt ens | nsbsee bt bbbt eens 3,047.000 | oo 208,042 XXX
12504L 10 9[CBRE GROUP INC - A....ovooiiniiiiiiierie ittt sstessssnisnns | sevesssens 07/1312016.... | VARIOUS.......ooviriiiiiiieiiesi st 800.000 22,052 XXX
189054 10 9[CLOROX COMPANY. 08/10/2016.... | VARIOUS..... 822.000 109,713 XXX
191216 10 0|COCA-COLA COMPANY 08/10/2016.... [ VARIOUS........oouriririiiririierssissiesis s ssentnns | eisesssesssssessessnssensas 1,368.000 XXX
20030N 10 1| COMCAST CORP......vuurvrrrirrireeseessesssesiessseees s ssssse st enssessnns | neeeseenas 08/10/2016.... | VARIOUS........ocomuermiimirierisesis s bbbt sn st eninne | bonesssessessssesssnnssssnsns 741.000 XXX
200525 10 3| COMMERCE BANCSHARES INC.......cooiiirmiimeiriinieisiseessisesssssses st sssessssssssssesssesesssssnss | soeesineses 08/10/2018.... | VARIOUS.......ouiimiriiniiae it ens | Hnebsnsbses bbb eeens 1,020.000 XXX
209115 10 4| CONSOLIDATED EDISON INC.......vvuriemiemirierireriseesseissssiesiessseesssssssssessessssesssenssssssesssnsses | sonevenenes 08/10/2016.... | VARIOUS........ooommeimiimirieriseseseess ittt esnsenteninene | snesiesssesssnsssnsssssssn 635.000 XXX
237194 10 5| DARDEN RESTAURANTS INC......cvuuiuuiirmeimeimeissisessesssseisssssssssssesssssssssssssssssssesssesssssssanns | soessneses 08/10/2016.... | VARIOUS.......ooeimiriiiiaeisesie sttt ens | Heebsnebs sttt eens 3,659.000 XXX
24703L 10 3|DELL TECHNOLOGIES INC-CLV.... .109/08/2016.... | BANK OF NEWYORK... ....4,053.000 XXX
254687 10 6| WALT DISNEY CO...coorvrmeimririieiiseisiessssessesesssssssessesssssssesssssssesssessssssssssssssssesssessssssssssenens | soessnenes 08/10/2016.... | VARIOUS........ooorrireiaiieeiieseseces sttt 513.000 XXX
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26138E 10 9| DR PEPPER SNAPPLE GROUP INC.......cocviiriiiiiiiieiineiesiesissisesissssessssessssssisessessssssessssssssenss | novsessnns 08/10/2016.... [ VARIOUS........oouriririiiririiseississiesss st nssentnns | sesesssesssnsessesssssenses 1,034.000 | oo 100,581 XXX e 0 L
26441C 20 4| DUKE ENERGY CORP.......ccoomiriiriirimienerisisiesiesisssessssssssse st ssssssssesssesssesssssssssssssssessns | nevesneenns 08/10/2016.... | VARIOUS.......oorirermeiaiieesiesiseceseesesse st 819.000 68,477 XXX
268648 10 2| EMC CORP......coouiiuiiieiiie ittt | sresiaenes 08/10/2016.... | VARIOUS.......ooiiriiriiniiae ettt ens | nsbsnebses st seens 9,364.000 XXX
30224P 20 0|EXTENDED STAY AMERICA INC 08/10/2016.... | VARIOUS..... ....3,560.000 XXX
30231G 10 2|EXXON MOBIL CORP. .1 08/10/2016.... | VARIOUS..... ..1,676.000 XXX
343498 10 1|FLOWERS FOODS INC.......ccoviiiiriiiiieiiiieiiesisisesssssesesse s sssesssssssssessssssssssessessssssessssssssenss. | sesiesens 08/10/2016.... | VARIOUS..... 3,350.000 XXX
363576 10 9| GALLAGHER ARTHUR J & CO.....couiimririiirierirriseeissisesiesieseseesssssssssesssesssssssssssssssesssenssns. | seevenenes 08/10/2016.... | VARIOUS........ovimmirmeiaiiaeriesieses st sttt | nebesessess st senens 1,000.000 XXX
369550 10 8| GENERAL DYNAMICS CORP.......cvtiuiiuiiiciireiseisssisss st ees st sssssesssesnsns | soeesinenes 08/10/2018.... | VARIOUS.......ouiiririiiieeiie it s bbb 334.000 XXX
391164 10 0| GREAT PLAINS ENERGY INC.......oiviiiiiriiiiiieiiriss e sssesssesesssssesssssssensnes | seesenenes 08/10/2016.... | VARIOUS........ooorrirmiiiiiiienie ettt | nebese et nees 2,102.000 XXX
413875 10 5| HARRIS CORP DEL.......coouiiuiirimeimeimereinsisesiesiseessssssssse st sssessssssssssessesss s sssesssesssnsssnns | nevesssesas 08/10/2016.... | VARIOUS..... 552.000 49,644 XXX
419870 10 O|HAWAIIAN ELECTRIC INDUSTRIES INC .108/10/2016.... | VARIOUS..... 2,270.000 69,560 XXX
437076 10 2| HOME DEPOT INC.....cotivuirimeireereriersesieseees s sssss s ssess st essssssssssssssssssensnns | neseseesas 09/08/2016.... | VARIOUS..... 394.000 52,151 XXX
441593 10 0| HOULIHAN LOKEY INC.....couiiimiiriiiieiesineesssiseissssses st ssssssssses st ssssssssssesssessssssnns | nevesseons 08/02/2018.... | VARIOUS........ooimmiiiiaiiieitieeesseis sttt estne | bnsissssses s sees s 100.000 XXX
459200 10 1| IBM CORP......riuiiiiirrirresteierie et | eresnnies 08/10/2016.... | VARIOUS........ooomriiiiiiieeiiesie et 306.000 XXX
478160 10 4| JOHNSON & JOHNSON......oouviriirirmiiaerieriseeesseesssisessess st sss st sssssssssensns | nesesssesns 08/10/2016.... | VARIOUS.......oovimirnriaiiaesiesieses s bbb bbbt | tsbasessess et 2,409.000 XXX
482480 10 O|KLA-TENCOR CORP....coooviuiiiiiiiieieicisssiie it snsnsenes | revssnanes 09/08/2016.... | VARIOUS..... ..4,325.000 XXX
494368 10 3| KIMBERLY = CLARK.......covuutiiuiiiieienieiseiiessise et esessssssse st sesssssssssssens | nesessesas 09/08/2016.... | VARIOUS..... XXX
501797 10 4{L BRANDS INC......oiuuiirieimeiieitietseesseise ettt ssnsnnes | seeninenes 08/10/2018.... | VARIOUS.......ooeirrireiieiaeisesis s eesss i 688.000 XXX
502424 10 4 |L3 COMMUNICATIONS HOLDINGS IN.....ocsviireiriiererisisirniiernsssiessssssessesssssssssssssssssessessssses | seseesenes 08/10/2016.... [ VARIOUS........oorireiiiiririsiscississisesss bbb 330.000 XXX
532457 10 8| ELILILLY COurvuuivrreireireeiieieisesiseisessesisss sttt ssssinnnns | soeninenes 09/08/2016.... | VARIOUS.......oooumrirmiiaiiaeiseseseses s bbbt ens | esbsnessess st nens 3,892.000 XXX
553573 10 6[MSG NETWORK INC......ouoieiriieiieiieiriiisiie ettt sse st sns s ssssnsessnns | ssessesnes 07/26/2016.... | VARIOUS.........ooiitiieieicieieieie sttt bbbt ssessnsnns | ebsssssessessnsansessesnnsses 700.000 XXX
580135 10 1|MCDONALDS CORPORATION. .1 08/10/2016.... | VARIOUS..... 838.000 XXX
589400 10 O|MERCURY GENERAL CORP........ccccovvurimmiimtimerissiiesiesesseisssssssse s sssssssssssssesssssssssasees | soessneses 08/10/2016.... | VARIOUS..... 1,292.000 XXX
594918 10 4[MICROSOFT CORP......ccostiriririiererisisisssiersssseie st ssssssensenns | sresssenes 09/08/2016.... [ VARIOUS........coririiiiniriiseisissiesss bbbt sssentnns | sesesssesssssessesssssenson 2,092.000 XXX
666807 10 2| NORTHROP GRUMMAN CORP........ccvrumriirierieriseissesssssssssesssesessessssssssssssssesssssssssssssssesss. | seeessnenes 09/08/2016.... | VARIOUS.......oooomirmeiaiiaessesesesessesseisse st ss bbbt | esbesessess st nees 2,024.000 XXX
674599 10 5[ OCCIDENTAL PETROLEUM CORP.......c.ovciiiiriieieiesieieicississie s ssessssssssssessesssssssesssssssssessesnss | sesesnes 08/10/2016.... | VARIOUS.........ooieiiiiieicieteseie sttt bbbt ssessnssnns | ebsssssessesesassensesanssnd 673.000 XXX
680223 10 4| OLD REPUBLIC INTERNATIONAL CORP..........ccvvurrrimirmerieriresiseessssnsesiesssesssssssssssssssessessnns | sevevenenes 08/10/2016.... | VARIOUS..... 2,560.000 XXX
704326 10 7|PAYCHEXINC .1 08/10/2016.... | VARIOUS..... 834.000 XXX
713448 10 8[PEPSICO INC.....ooiiiiieirricisiciesieiesiisss bbbt snsens | sressnenes 08/10/2016.... | VARIOUS..... 549.000 XXX
717081 10 3| PFIZER INC....voiiiiierceieiieieis ettt sssssnsenes | seeninenes 08/10/2016.... | VARIOUS.......oovimrirmeimiiaerieseeses sttt ens | nebsnessess st nens 7,911.000 XXX
742718 10 9| PROCTER & GAMBLE...........coouiiiiiieiieiicissei it | sreniaenes 08/10/2016.... | VARIOUS.......ooiiririiieeitesise st 922.000 XXX
755111 50 7| RAYTHEON CO....cooouuiiuiieirierirerisieissise st sssssssnine. | soesinenes 08/10/2016.... | VARIOUS.........oouiimiiieiririeriitesseiese ettt eninne | bonsrisesssenssssesnssessnand 424.000 XXX
761152 10 7{RESMED INC....oiooiiiiireiieiinsiie sttt | seeniaenes 09/08/2018.... | VARIOUS........ocomiriiaeiiseiisesiseesse i sse bbb bbbt ntentne | bonessesssesssnees s 775.000 XXX
842587 10 7[SOUTHERN CO...coouivririiiiniiiieisieiesissiessssisssess s ess s sssssssssesssssssssessssssssssssessnnsns | sessesens 08/10/2016.... | VARIOUS..... 938.000 XXX
847560 10 9| SPECTRA ENERGY CORP.......civeuirimiririrrireesseisssse st essssssss s esssse s esssssssessssssssenssesssee | soeseneses 08/10/2016.... | VARIOUS.......oovumrirmrimiiaesieseseses sttt ens | tsbenessess s st nens 1,640.000 XXX
871829 10 7| SYSCO CORP.....ouiiuieiiiiteitee bbb | sreniaenes 08/10/2018.... | VARIOUS.......ouiimiriiniiae it ens | Hnebsnsbses bbb eeens 1,148.000 XXX
B7612E 10 B TARGET ..ottt sttt | seenirnes 08/10/2016.... | VARIOUS........ooommeimiimirieriseseseess ittt esnsenteninene | snesiesssesssnsssnsssssssn 683.000 XXX
886547 10 8| TIFFANY AND CO. 08/02/2016.... | VARIOUS..... XXX
911312 10 6|UNITED PARCEL SERVICE.... 08/10/2016.... | VARIOUS..... XXX




€v030

Statement as of September 30, 2016 ofthe AMerican Family Life Assurance Company of Columbus (Aflac)

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or
CUSIP Identification Description Foreign|Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
91324P 10 2| UNITEDHEALTH GROUP IN C...ovvvririrriiirireieisniseiessssissesesssssssssiessssssssesssssssesssssssssssssssns | sevsessnns 08/10/2016.... [ VARIOUS........oorireriniiririiscissseiesss s 559.000 79,363 XXX e 0 Lo
92343V 10 4|VERIZON COMMUNICATIONS.......coivuuimmirimrimeemiesssessessesssssesssssssssessesssessssssssssssessesssesssae | seerenenes 09/08/2016.... | VARIOUS......ooeomirmrimiimesieseseses sttt ens | nebsnessess st eens 2,547.000 | oo 137,123 XXX
G02602 10 3[AMDOCS LTD.....ouiiuiiruiimieiseseiseiseisssises st st sssensnns | evssnsinns 08/10/2016.... | VARIOUS.......ooiiririieiee ittt 857.000 49,812 XXX
G54050 10 2|LAZARD LTD-CLA........ | Fe 07/14/2016.... | VARIOUS..... 300.000 9,717 XXX
G96629 10 3| WILLIS TOWERS WATSON PLC.... 09/29/2016.... | VARIOUS..... 200.000 25,710 XXX
9099999. Total Common Stocks - INAUSHTIAl ANA MISCEIIANEOUS...............coueireiiiiiieiieiseiesiei ettt sttt s e sssssesse s ssessessesssssssessessessssessessessesasse  sesessessesssssssassessssassessessessssessessesassessessessesassessesassessessessesassessesessesessessetessessesaessesesses et et ensessee et essassebsesensessessessnsensessnsansessessessnsantessesans | sietessossessessesssansessess 6,423,293 XXX
Common Stocks - Parent, Subsidiaries and Affiliates
37955M 10 8| GLOBAL INVESTMENT FUND I...... | D....... |08/23/2016.... VARIOUS..... XXX
9199999. Total Common Stocks - Parent, Subsidiaries and Affillaes.........c.oiiiiiiiii e XXX
9799997. Total Common Stocks - Part 3. XXX
9799999, TOLAl COMMON SHOCKS. ... 1vvvvteiesieisseiseise e st sees st ees ettt s k8880t seeet e feetdeeEseee bk b s et eesteee | f1eeEfeeEseeeE A s LSt eeE btk XXX
9899999. Total Preferred and COMMON SHOCKS. ... ..ttt se ohe s b e s s E e E e ffeEehE et E bbbt XXX
9999999. Total Bonds, Preferred and COMMON STOCKS..........c.ciiuiiiiecieieictetiic ettt ettt s et es st e s be s s s b esasaess S4ebssssesessssesesassssesassstete  ebassesessssesesessssssesassesesessssetesassetesssssetes s sesessssssebesasses et s sesebes e s eees st etebeseses et et ebe b s e seses e sebebesssseses st et b sastebesnsebebssssesansnsesesansssesansnsess | ebssesessesesesssetesans 853,345,288 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:...
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SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
E
0 NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary | Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment BJ/ACV. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n|Disposal Date| Name of Purchaser of Stock Cc I Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B.J/A.CV. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
Bonds - All Other Government
C76312 FC 3 |PROVINCE OF QUEBEC. T[07/11/2016.. | MATURITY ccoooocorrvvnmmssismssissssssssssssisnns [ ossesssssssssissssssisssss | covessnnd 49,524,564 | ........ 49,446,203 | ... 50,178,006 | .......... 41,479,465 0 (25,090) 0 (25,090) 8,070,189 | .......... 49,524,564 0 0 0 .. 2,068,823 |07/11/2016.... | 1FE.......
J22712 DB 6| GOVERNMENT HOUSING LOAN CO. D| 09/09/2016.. | MBS PAYDOWN 389,825 391,673 391,282 328,225 0 183 0 183 61,416 389,825 0 0 (I [ 4,942 |04/10/2041.... | 1FE........
J22712  DC 4 | GOVERNMENT HOUSING LOAN CO D| 09/09/2016..| MBS PAYDOWN 2,641,446 2,653,481 2,682,731 2,226,613 0 (2,265) 0 (VL) | - 417,098 2,641,446 0 0 0 [ e 37,350 | 05/10/2041.... | 1FE........
J22712  DJ 9| GOVERNMENT HOUSING LOAN CO D| 09/09/2016... | MBS PAYDOWN......c.ccooouvvvvmvsivvmmsmsnnssiis | covsiisensscssssssissessis | covessissens 465,938 | .............. 468,256 | .............. 468,743 392,609 0 (25) 0 (25) 73,354 | e 465,938 0 0 0 6,397 |05/10/2037.... | 1FE........
J22712  DQ 3| GOVERNMENT HOUSING LOAN CO. D| 09/09/2016.. | MBS PAYDOWN..........ccoomccccvvmmmmmmsssssssssssins | covvevvvnssveeeeessessssseeeeees | osssssnnnes 1,123,765 | ........... 1,128,857 | .ccovveeeee 1,146 467 947,632 0 (1,405) 0 (1,405) | .cccccceens 177,539 | oo 1,123,765 0 0 0 [ oo 15,818 | 11/10/2041.... | 1FE.........
J22712 DS 9| GOVERNMENT HOUSING LOAN CO D| 09/09/2016... | MBS PAYDOWN..........ooouvvvmmmiimmvmmsmnnnssins | covssssnssssnnsssssssssins | corsssssens 175,759 | ovvvvce 176,582 | ..ooovve 178,066 | ....ooccccoe 148,153 0 (125) 0 (125) 27,730 | coversn 175,759 0 0 0 [ oo 2418 |12/10/2041.... | 1FE......
J26147  VF 2| JAPAN NATIONAL GOVERNMENT..........ccccoooeee D| 09/20/2016.. | MATURITY.....ocoocrrcsievrmscnrensssisssssnnnesss | cocsssssessissesssssessiis | cosiine 12,745,098 | .......... 12,856,013 | .......... 16,083,920 | .......... 10,958,078 | ...ooccvcccrcin 0 [ e (199,236) | ..oovvcvrrcscnnn 0 [ e (199,236) | .......... 1,986,256 | ... 12,745,098 0 0 0 . 464,339 |09/20/2016.... | 1FE........
J26161 2R 9| JAPAN NATIONAL GOVERNMENT.........cccccomuvre D| 09/20/2016.. | MATURITY. 32,352,941 32,634,494 32,728,916 | .......... 27,372,260 | oovvrrrrvernnnd (V- (D) N E— (V[ (12,568) | .......... 4,993,249 32,352,941 0 0 0 [ 124,074 | 09/20/2016.... | 1FE.........
J2761L  BE 7 | JAPAN HOUSING FINANCE AGENCY. D| 09/09/2016.. | MBS PAYDOWN 327,620 329,163 327,320 275,754 0 258 0 258 51,609 327,620 0 0 0 3975 |02/10/2043.... | 1FE........
J2761L  CM 8| JAPAN HOUSING FINANCE AGENCY. D[ 09/09/2016.. | MBS PAYDOWN..........ccrmemmmmrrrmiemmmmnnennnns | covrnessmsseeeessnsssssssneees | cevesseennne 1,269,834 | .......... 1,275,119 | s 1275119 | oo 1,069,066 0 0 0 0 200,768 | ........... 1,269,834 0 0 (V1 [ 16,229 |12/10/2043.... | 1FE.........
J2761L  CN 6 [ JAPAN HOUSING FINANCE AGENCY.. . | D| 09/09/2016..| MBS PAYDOWN 672,009 675,435 675,435 566,288 0 0 0 0 105,721 672,009 0 0 0 8,714 | 05/10/2040....
J2761L  CQ 9| JAPAN HOUSING FINANCE AGENCY.. . | D| 09/09/2016.. | MBS PAYDOWN. 794,498 798,596 798,596 669,546 0 0 0 0 124,952 794,498 0 0 0 11/10/2040....
J2761L  CR 7 [ JAPAN HOUSING FINANCE AGENCY. D| 09/09/2016..| MBS PAYDOWN 213,052 214,102 214,102 | v 179,504 0 0 0 0 33,548 213,052 0 0 0 2,986 |02/10/2044.... | 1FE........
J2761L  EE 4 | JAPAN HOUSING FINANCE AGENCY. D| 09/09/2016... | MBS PAYDOWN........cc.coouvvvmisiivvmmscmennsiiis | covsiissnssisessssisssssis | cvssissees 1,240,749 | ..o 1,246,895 | ............ 1,246,895 | ............ 1,045,403 0 0 0 (I [ 195,346 | ......... 1,240,749 0 0 0 [ 14,910 | 11/10/2044.... | 1FE........
J28619 EX 6| JAPAN HOUSING FINANCE AGENCY. D| 09/09/2016.. | MBS PAYDOWN 2,804,033 2,819,324 2,949,012 0 0 (987) 0 (987) 2,805,020 2,804,033 0 0 (VI [ 4,012 |06/10/2050.... | 1FE.........
J28619  GK 2| JAPAN HOUSING FINANCE AGENCY. D| 09/09/2016..| MBS PAYDOWN 784,433 788,469 808,372 0 0 (114) 0 (RO [— 784,547 784,433 0 0 0 713 |03/10/2051.... | 1FE.........
J28619  GL 0| JAPAN HOUSING FINANCE AGENCY. D| 09/09/2016... | MBS PAYDOWN......c.ccooocovvvmisimermscmnrcrsiis | cossisensscnsesssissessis | covessinenis 198,688 | .....oocccc 199,684 204,196 0 0 (20) 0 (V10) ) I— 198,708 | vvvvccn 198,688 0 0 (1 [ 159 | 04/10/2051.... [ 1FE........
J28619  GN 6| JAPAN HOUSING FINANCE AGENCY. D| 09/09/2016..| MBS PAYDOWN 929,568 933,841 943,858 0 0 (52) 0 (52) 929,620 929,568 0 0 0 510 |05/10/2051.... | 1FE........
J28619  GQ 9| JAPAN HOUSING FINANCE AGENCY. D| 09/09/2016... | MBS PAYDOWN........c.oooomvevmisiivvmmsmennsiiis | cossiissnssisnesssisssssis | cvssissees 1,214,452 | ..o 1,221,746 | .......... 1,222,836 0 0 (7) 0 (7) | e 1214459 | ... 1,214,452 0 0 0 916 |06/10/2051.... | 1FE........
J28619  GT 3| JAPAN HOUSING FINANCE AGENCY. D{ 09/09/2016.. | MBS PAYDOWN 967,964 977,136 977,136 0 0 0 0 0 967,964 967,964 0 0 (VI [T 415 |07/10/2051.... | 1FE........
J5901# AA 3| SBIMRESIDENTIAL MORTGAGE LOAN TRUST 3A2 D| 09/20/2016..| MBS PAYDOWN 793,521 804,617 803,812 673,772 0 970 0 L7 (0 [ 118,779 793,521 0 0 0 [ e 11,993 | 10/31/2045.... | 1FE.........
J9442#  AA 1 |URATRUST CERTIFICATE C......coooovvcrrsirrcrsen D| 09/29/2016.. | SEC. CALLED BY ISSUER @t 100.000..... | .cccccccremccvrcsiicecsivc | coviinn 12,499,036 | .......... 12,739,409 | .......... 12,189,066 | ......... 10,629,715 0 20,531 0 20,531 | oo 1,809,272 | ......... 12,459,518 0 39,518 39,518 | ... 160,489 | 04/30/2018.... | 1FE........
J97360 LG 4| YOKOHAMACITY. D] 09/25/2016.. | SINKING FUND REDEMPTION........cccouu. | covvovvvmssnsnmsssssssssns | corsssnnsened LY [ LSRRy N [— 494,460 | ... 414,785 0 714 0 714 LI ZIH [— 495,745 0 0 0 [ 10,067 | 03/25/2039.... | 1FE.........
1099999. Total BONDS - All Other GOVEIMMENL........ocviussrisseiseesiiissssssssessisssssisssssssss s s | i 124,624,538 | ... 125,274,546 | ........ 128,988,346 | .......... 99,376,868 | ......ooococrisind 0 [ s (PAE):) | — 0 [ o (219,238) | ....... 25427,390 | ....... 124,585,020 0 39,518 39,518 | ..... 2,970,706 XXX XXX
Bonds - U.S. Special and Special
47809@ AA 0| JOHN SEVIER HOLDCO LLC.......ooccccmmrsvvrrsirnnn .| 07/15/2016.. | SINKING FUND REDEMPTION 217,226 217,226 217,226 217,226 0 0 0 0 0 217,226 0 0 0 01/15/2042.... | 1FE........
48730P AB 6 [ KEENAN DEVELOP. .| 07/01/2016... | SINKING FUND REDEMPTION 267,431 267,431 291,215 268,672 0 (1,241) 0 (1,241) 0 267,431 0 0 0 07/15/2028....
54438E  JV 1| CITY OF LOS ANGELES CA REDEV AGENCY. . | 09/06/2016.. | BANK OF NEWYORK. 5,420,000 ,420,000 15,666,720 5,442,108 0 (22,108) 0 (22,108) 0 5,420,000 0 0 0 09/01/2036....
31359F  F5  2|FNR1993-255E .| 09/01/2016.. | MBS PAYDOWN 11,462 11,462 10,638 11,405 0 58 0 58 (510) 11,462 509 0 509 554 | 12/25/2023.... | 1..oovvcin
313930 3T  6|FNR2003-78 B .1 09/01/2016.. | MBS PAYDOWN.........oovvrrccccemmmrrrmsssscsinnns | covvreeessssnsssseeessssssnes | coiennnsenes 151,450 | oo 151,450 | oo 138,577 | oo 150,445 0 1,006 0 1,006 ((RCICLe) N IR 151,450 6,898 0 6,898 5,070 | 08/25/20 T
31393 D6  8|FHR 2595 DC. .| 09/15/2016.. | MBS PAYDOWN 241,678 241,678 221,815 240,097 0 1,581 0 1,581 | v (13,085) | ..oovsvvie 241678 | .oovvcc 13,085 | woovovvcerrinnn (I [ 13,085 | ..o 8,018 |04/15/2023.... | 1..covvcceee
31394Y 32 5|FHR2794B .| 09/15/2016.. | MBS PAYDOWN 37,818 37,818 33,291 37,605 0 213 0 213 (2,225) 37,818 2,225 0 2225 | o 1,259 | 05/15/2034.... [ 1.............
31396G L8 2 |FHR3101PE . [ 09/15/2016.. | MBS PAYDOWN..........cooimcvicicivciimmssicsissiin | eovveeneeeeeeeeeeseeesseseseeees | cosssssssssss 147,652 | oo 147,652 | oo 143499 | ... 147,361 0 291 0 291 (7,652) [ oo 147,652 7,652 0 7,652 5,347 | 01/15/2036.... [ 1.....cccc..n.
3139%6G S8 5| FHR 3098 KG. . | 09/15/2016.. | MBS PAYDOWN 255,071 255,071 248,853 254,543 0 527 0 527 | s (KX — 255,071 | oovvcici KXY I (] KXY — 9,391 | 01/15/2036.... | 1..oovvscne
3199999. Total Bonds - U.S. Special Revenue and SPeCial ASSESSMENL.........co..ccccrrrrrrrsssssssssssseesssssesssssseesssssssssssssessssssssssssessssssssssssessssssssssssessssssssssssesssssssssssssessssssneeess | cosseeeees 16,749,788 | .......... 16,749,788 | .......... 16,971,834 | .......... JEN Ry [ —— (O (19,673) | coovvsvrssssccssssssd 0 [ e (19.673) | oo (43,887) | cooveene 16,749,788 | .....ooovevueus 43,886 [ oo (V] 43,886 | ... 1,113,506 XXX XXX
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Bonds - and Miscell
00248* AB 8| AWP INC TERM LOAN, .| 07/01/2016.. | GOLDMAN SACHS 6,669 6,669 6,602 6,606 5 0 5 0 6,612 0 57 57 256 | 06/05/2021.... | 3FE.........
00248* AC 6 |AWP INC REVOLVER . [ 08/18/2016... | VARIOUS........ooovvveveeunnrnnrnnsneeenssnssssssssssssnns | coeseeseesssssssssssssssssssesss | cossssssssssic 139,786 | coooovvvv 139,786 | oo 139,786 0 0 0 0 0 [ oo 139,786 0 0 0 2525 | 06/05/2020.... | 3FE.........

00889@ AB 0 |AIMGROUP USA INC TERMLOAN......ccccommmvmmsmmrrnrsinrnns .| 09/30/2016.. | VARIOUS 93,777 93,777 91,433 0 161 0 161 0 91,593 0 2,184 2184 | e 1,861 | 02/02/2022.... | 3FE.........
01758# AA 6| ALLEN EDMONDS CORP TERM LOAN......ccccoomuecvvvrriiincs .| 07/29/2016... | VARIOUS 22,086 22,086 21,976 0 6 0 6 0 21,982 0 105 L[S I 462 |02/16/2022.... | 4FE.........
02076* AA 3| ALPHA MEDIA LLC TERM LOAN........ccommemmrrrrmmrmreenerrriinnnns . [ 09/30/2016.. | VARIOUS.........ovveemmemmmerrreemmmneersseesnsnse | covsessssssesessssissssseseees | consneeesens 147,965 | ..o 147,965 | .............. 140,566 0 0 0 0 (V[ IR 140,566 0 7,398 7,398 5,783 | 02/25/20 4FE.........
036350 AB 6 [ ANSIRA PARTNERS INC TERM LOAN........coccccvcrmirirrrcinns .| 09/30/2016.. | VARIOUS 55,770 55,770 55,213 55,231 72 0 72 0 55,304 0 467 467 2,702 |10/15/2020.... | 3FE........

04014@ AB  0|ARGON MEDICAL DEVICES INC TERM LOAN......cccccooouuees < | 09/30/2016... | VARIOUS.....ccccccocmverrsmeenrssmnnsssennsssnnes | cossmssessmessesssssssses | covesssensees 135,085 | weoovcvcinn 135,085 | ..oovvcccn 133,704 0 120 0 120 (I [ 133,824 0 1,230 1,230 3877 [12123/2021.... | 4..cccvcs
05205%# AB 4| AURORA PARTS & ACCESSORIES LLC TERM LOAN....... .| 09/30/2016.. | VARIOUS 25,022 25,022 24,772 24,785 26 0 26 0 24,811 0 212 212 | e 1,121 | 08/17/2021.... | 4FE.......
086582  A* 4 |BESTOP INC TERM LOAN.....cccccommiiirmiicrnnsssincssissnnisinns .| 09/30/2016.. | VARIOUS 47517 A7517 46,804 46,840 70 0 70 0 46,910 0 607 607 2,524 | 07/30/2021.... | 3FE........
086582 A@  2|BESTOP INC REVOLVER........covvvvcrvrvvrrrrrsserenssssssssssssssssssssnnns . | 09/20/2016.. | BANK OF NEWYORK. 572,579 572,579 572,579 95,034 0 0 0 0 572,579 0 0 (] 12,469 |07/30/2020.... | 3FE........

09625@ AA  2|BLUEPAY PROCESSING LLC TERM LOAN.. .| 07/01/2016.. | VARIOUS 3,742 3,742 3,714 0 1 0 1 0 3,716 0 27 27 77 |08/30/2021....

14726@ AA 0| CASCADE DRILLING LP TERM LOAN.. . | 07/01/2016.. | VARIOUS 14,250 14,250 14,108 14,108 0 0 0 0 14,108 0 143 143 02/20/2021....

14726@ AB 8| CASCADE DRILLING LP REVOLVER........occcccmumrvrrriserres .| 07/13/2016..| GOLDMAN SACHS 40,447 40,447 40,447 40,447 0 0 0 0 40,447 0 0 0 02/20/2020.... | 3FE.........
16280V AF 5| CHECKERS DRIVE-IN RESTAURANTS INC TERMLL.......... .| 09/30/2016.. | VARIOUS 967,528 967,528 957,853 0 941 0 91 0 958,794 0 8,734 8734 | ... 27833 |01/05/2022.... | 4FE........
21079T  AA 6| CONTINENTAL AIRLINES 2009-1........oooovoomeecrrerierrcenenenns . 1 07/08/2016.. | MATURITY. 5,926,822 5,926,822 6,638,274 6,046,811 | o0 [ (119,989) | vvvvveiriiieennnnn 0 [ oo (119,989) 0 5,926,822 0 0 0 ... 533,414 |07/08/2016.... | 1FE.........
22005# AA 3| CORPORATE VISIONS INC TERM LOAN.........ccocomrmmvrnies .| 09/30/2016.. | VARIOUS 18,258 18,258 18,075 18,088 18 0 18 0 18,106 0 151 151 848 |05/29/2021.... | 3FE........
23242V AB 7| CWD LLC TERM LOAN......cciiiiiiccccecesssesssccccscssssssssssccssessssas . | 07/01/2016.. | VARIOUS 87,500 87,500 87,063 0 11 0 1 0 87,074 0 427 427 656 | 04/29/2019.... | 4FE........
26376 AA 9| DUBOIS CHEMICALS INC TERM LOAN........covscrcrmirrrerres .| 07/01/2016..| GOLDMAN SACHS 21,429 21,429 21,214 0 32 0 32 0 21,246 0 183 LK IR 452 |12/20/2018.... | 3FE........
26377R AC 4 |DUBOIS CHEMICALS INC TERM LOAN.......ccccomiccimrrriiinnc .| 07/01/2016.. | VARIOUS 3,889 3,889 3,850 3,856 5 0 5 0 3,861 0 28 28 | e 125 | 12/20/2018.... | 3FE........
26859% AA 1| E+HEALTHCARE LLC TERM LOAN.......coovvermccrrvriiirisenns . | 09/30/2016.. | VARIOUS. 51,228 51,228 50,715 0 67 0 67 0 50,782 0 446 446 | ... 1,880 [01/12/2021.... | 3FE.........

26875@ AC 9| EXPRESS OIL CHANGE TERM LOAN......ccccccmirvvnrsiiennins .| 09/30/2016.. | VARIOUS 30,230 30,230 29,927 30,014 81 0 81 0 30,095 0 134 134 | o 1,882 | 12/11/2017.... | 3FE........

27786@ AA 9| EATING RECOVERY CENTER LLC TERM LOAN................ . | 07/01/2016.. | VARIOUS 7,133 7,133 7,061 7,065 10 0 10 0 7,075 0 58 58 227 | 12/28/2018.... | 3FE........
29338*  AA 0| ENHANCED CAPITAL MISSISSIPPI FUND LLC NO............ .| 07/30/2016.. | SINKING FUND REDEMPTION 47,958 47,958 47,958 47,958 0 0 0 0 47,958 0 0 0 0 |03/01/2020.... [ 1o
29364D  AK 6| ENTERGY ARKANSAS INC........coosiccvvrmsinnsssissnssssnssisnes .1 07/18/2016.. | BANK OF NEWYORK......ccccccomrsivcmmnsiinnns | covsisvemsissnsssissssiis | coviinnn 19,000,000 | .......... 19,000,000 | .......... 18,985,150 | .......... 18,988,558 177 0 177 0 [ 18,988,734 | ..ooovvcccrrcn (I [ 11,266 | .oovvvcc 11,266 | ........ 865,376 | 11/01/2034.... | 1FE.......
30048# AA 5| EVESTMENT INC TERM LOAN.......oooormoiocerrerrreeescnenernnneee . | 09/30/2016.. | VARIOUS. 54,681 54,681 54,408 54,423 24 0 24 0 54,446 0 235 235 2,539 | 08/28/2021.... | 3FE.......
30256Y AA 1| FPLENERGY MARCUS HOOK, L.P......ccccooumvmmmiiimrsiiinnnns .| 07/11/2016... | SINKING FUND REDEMPTION 79,238 79,238 79,238 79,238 0 0 0 0 79,238 0 0 0 6,014 |07/10/2018.... | 1FE........

34418@ AA 1| FOCUSVISION WORLDWIDE INC TERM LOAN. .| 09/30/2016.. | BANK OF NEWYORK. 13,352 13,352 13,219 13,219 0 0 0 0 13,219 0 134 134 550 | 12/12/20;

36637# AB 7| THE GARRETSON RESOLUTION GROUP TERM LOAN.... | . | 09/30/2016.. | VARIOUS. 20,424 20,424 20,220 20,233 18 0 18 0 20,252 0 172 172 05/22/2021....

38073# AA 6| GOLD STARFOODS INC TERM LOAN......ccccmmiccirrsiicinrces G| 07/28/2016.. | GOLDMAN SACHS 16,495 16,495 16,330 0 " 0 1" 0 16,341 0 154 154 201 |04/11/2019.... | 4FE........
38480G AB 9| GRAKON HOLDINGS LLC REVOLVER...........coovrrssccricrrrnnns .| 08/23/2016.. | GOLDMAN SACHS. 325,491 325,491 325,491 0 0 0 0 0 325,491 0 0 0 3,965 | 11/25/2021.... | 3FE.........
38480G AC 7| GRAKON HOLDINGS LLC TERM LOAN.........occcccmmsivimrriies .| 07/01/2016.. | GOLDMAN SACHS 75,455 75,455 75,078 75,080 26 0 26 0 75,107 0 348 348 | s 2,141 | 11/25/2021.... | 3FE........
39121 AG 5| GREAT RIVER ENERGY......occccccmmsurimsicerescnnscsccsnssionies .| 07/01/2016... | SINKING FUND REDEMPTION 536,813 536,813 | coooocrcrrnn 484,801 536,637 175 0 175 0 536,813 0 0 0 [ 38,828 | 07/01/2038.... | 1FE........
47630 AC 3| JENSEN HUGHES INC TERMLOAN...........cccvvvvvrrrrrrrrrrrrrnnnns . | 09/30/2016.. | VARIOUS. 40,749 40,749 40,342 40,344 38 0 38 0 40,382 0 367 367 | o 1,501 |12/04/2021.... | 57...........
47630*  AD 1 [JENSEN HUGHES INC DDTL.....cccooummmvmmsivvmssissnnssisnnssis .1 09/30/2016.. | VARIOUS 599,435 599,435 599,435 0 0 0 0 0 599,435 0 0 0 | 15,758 | 12/04/2021.... | 5*............
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47630 AE 9| JENSEN HUGHES INC INCREMENTAL TERM LOAN......... . [ 07/21/2016.. | GOLDMAN SACHS. 2,514 2,514 2,514 0 0 0 0 0 0 2,514 0 0 0 0 | 12/04/2021.... | 4FE.........
50184@ AA  9|LDINTERMEDIATE HOLDINGS INC TERM LOAN.............. .| 07/01/2016.. | GOLDMAN SACHS 10,545 10,545 10,440 0 0 8 0 8 0 10,448 0 98 98 290 |12/22/2021.... | 5.

52109# AC 1| LAZER SPOT INC TERM LOAN.......cccomemmmmmmmrrrreeemmmimmnensseenenns . | 09/30/2016.. | VARIOUS 12,004 12,004 11,884 11,893 0 8 0 8 0 11,902 0 102 102 | oo 420 | 02/09/2021.... | 4FE.........

52109 AD  9|LAZER SPOTINC REVOLVER.........coooccmmmscersiisrssinsienns .| 09/27/2016.. | GOLDMAN SACHS 92,076 92,076 92,076 52,290 0 0 0 0 0 92,076 0 0 0 5,731 |02/09/2021.... | 4FE........

52109# AE 7 |LAZER SPOT INC DDTL..oocccccmmiirmssicesnsissesssssssnssinsensss .| 09/30/2016.. | VARIOUS 512 512 512 512 0 0 0 0 0 512 0 0 0 32 |02/09/2021.... | 4FE.........
54316@ AA 2 [LONG'S DRUGS INC TERM LOAN......ccccoomcvevvmmmmvrvsssssssrisir . 107/01/2016.. | VARIOUS. 18,913 18,913 18,818 0 0 4 0 4 0 18,822 0 91 91 359 |08/19/2021.... | 3FE.........
54316@ AB 0 |LONG'S DRUGS INC REVOLVER.......ccccomuummmrmmsvrrniisennns .| 07/25/2016.. | VARIOUS........oovscceemsrvennssnenssisssnsssisens | cossissnssssssssssssssssins | covsssissens 11,252 | v 11,252 | oo 111,252 0 0 0 0 0 (I [ 111,252 0 0 0 5647 |02/19/2021.... | 3FE.......

55368* AB 6| MSHC INC TERMLOAN.........cccvvummrrmiriirnrnnnnsnsssssssssssssssssssssenns [ 07/19/2016... | VARIOUS........coovvvvveevunrnnnnnnnnevenssssssssssesssenss | covessssssssesssssssssssseseeess | nsssnnnnes 1,929,069 | .......cc... 1,929,069 | .....ocooenr 1,909,778 | ..o 1,911,829 0 3213 0 3,213 (VI IO 1,915,041 | oo (VI IO, 14,027 | oo 14,027 | ......... 83,159 |09/30/2018.... | 4FE.........

566254 AA 1| MARCO INC TERMLOAN...ccccmmmmsmscermsssessnsssssssenses .| 07/01/2016.. | VARIOUS 16,509 16,509 16,344 16,347 0 12 0 12 0 16,359 0 150 150 542 |10/30/2021.... | 3FE........

56625# AC 7| MARCO INC REVOLVER.......cccccmmimrmsicermiisensssciosssiinens .| 09/29/2016... | VARIOUS 660,377 660,377 660,377 0 0 0 0 0 0 660,377 0 0 0 [ oo 1,516 | 10/30/2020.... | 3FE.........

577778 BD 4| MAY DEPARTMENT STORES CO.......cccoommmmmmmivviviivssssrsiiiins . | 08/15/2016.. | SEC. CALLED BY ISSUER at 100.000..... | w.ccoorrrvereeveenmrsseecenns | covreennns 17,000,000 | .......... 17,000,000 | .......... 16,905,990 | .......... 16,922,825 0 962 0 962 (V[ 16,923,787 0 76,213 08/15/2036.... | 2FE.........

59748T  AA 7| MIDLAND COGENERATION VENTURE LP. .| 09/15/2016.. | SINKING FUND REDEMPTION 814,725 814,725 814,725 814,725 0 0 0 0 0 814,725 0 0 03/15/2025....

60040# AB 8| MILLENNIUM PIPELINE COMPANY LL . | 07/08/2016.. | SINKING FUND REDEMPTION 276,128 276,128 276,128 276,128 0 0 0 0 0 276,128 0 0 06/30/2032.

636380  A* 8| NATIONAL HOME HEALTH CARE CORP TERM LOAN...... .| 08/01/2016..| GOLDMAN SACHS 20,325 20,325 20,122 0 0 " 0 " 0 20,133 0 192 192 278 | 02/28/20; 3FE......
65531@ AA 7| NOMACORC TERM LOAN........ccccccmmmiimmmmssimscssissnsssissessies .| 09/30/2016.. | VARIOUS 22,987 22,987 22,757 22,793 0 22 0 22 0 22,815 0 172 172 778 |01/05/2021.... | 4FE........
65531@ AB 5[ NOMACORC REVOLVER.......ccooviiiirirririrssssscsssssssssssscssssss . 1 09/30/2016.. | VARIOUS..........ooveoeemmerrreemmerssnseereeesainnse | covveismseseesssssissssseseees | worineeeesees 149,418 | oo 149,418 | oo 149,418 91,949 0 0 0 0 (V[ IR 149,418 0 0 (V) I 7,715 | 01/05/2020.... | 4FE.........

73931IN  AG 5 |POWER SERVICES HOLDING COMPANY REVOLVER..... .| 09/30/2016.. | BANK OF NEWYORK. 62,015 62,015 62,015 0 0 0 0 0 0 62,015 0 0 0 0 |08/25/2021.... | 4Z...........

742741 AA 9| PROCTER & GAMBLE PROFIT SHARING & ESOP............. . | 07/01/2016.. | SINKING FUND REDEMPTION 597,600 597,600 658,956 600,124 0 (2,524) 0 (2,524) 0 597,600 0 0 LV IO 55,935 | 01/01/2021.... | 1FE........

755920 AD 7 |ROCS SERIES BLS-1998-1.....coccccccmmmvemrmveemsnnsenssnsonses .| 07/15/2016.. | SINKING FUND REDEMPTION 745,895 745,895 668,032 738,168 0 7,721 0 7,721 0 745,895 0 0 0 [ e 46,954 |01/15/2018.... | 2.............
80372@ AB 6| SARNOVAHC LLC TERM LOAN.....ccccccmmmrmssiiinsscinneisis .| 07/01/2016.. | VARIOUS 20,398 20,398 20,194 0 0 14 0 14 0 20,208 0 190 190 | s 442 |01/28/2022.... | 4FE.........

83285# AA 6 |SMYTH COMPANIES LLC REVOLVER............oovvvcevrervrrrrinees . 1 09/27/2016.. | VARIOUS. 565,497 565,497 565,497 0 0 0 0 0 0 565,497 0 0 (] 15,868 |09/25/2020.... | 3FE.........

83285# AB 4| SMYTH COMPANIES LLC TERM LOAN.....cccccomsivvmssiinnnns .| 09/30/2016.. | VARIOUS 46,758 46,758 46,524 46,532 0 28 0 28 0 46,560 0 198 198 2,508 |09/25/2020.... | 3FE........

844741 AM 0| SOUTHWEST AIRLINES CO........ccoovvrrrvvrvvrvvnrnnsnnnssssssensssssenes .| 07/01/2016.. | MATURITY. 37,673 37,673 42,805 38,862 0 (1,189) 0 (1,189) 0 37,673 0 0 (VN IO 3,447 |07/01/2016.... | 1FE........

84763* AA 9| SPECTRUMACQUISITION LLC REVOLVER.......cccorrier. .| 09/30/2016... | VARIOUS.........ooormvmmvmmmmsermssssnsssssensssssens | covsssssesssssessssssssssnss | svssessees 1478571 | oo 1478571 | v 1,178,571 0 0 0 0 0 (VN [P 1,178,571 0 0 (I [P 1,847 | 12/22/2020.... | 3FE.........

84763* AC 5| SPECTRUMACQUISITION LLC TERM LOAN.....cccccouvune .| 07/01/2016.. | GOLDMAN SACHS 32497 32,497 32,172 0 0 24 0 24 0 32,196 0 301 301 829 |12/22/2021.... | FE.........

87282# AB 8| TIDEL ENGINEERING LP TERM LOAN.......cccevecrecersecrrrrccec . | 09/30/2016.. | VARIOUS. 13,466 13,466 13,332 0 0 17 0 17 0 13,349 0 17 17 581 |02/26/2021.... | 4.............

89049# AA 0| TOOLING ACQUISITION TECHNICS IND TERM LOAN....... .| 09/30/2016.. | BANK OF NEWYORK. 14,741 14,741 14,593 0 15 0 15 0 14,613 0 128 128 610 |09/21/2021.... | 3FE.........

89049# AB 8| TOOLING ACQUISITION TECHNICS IND REVOLVE. .| 08/29/2016... | VARIOUS 63401 63,401 63,401 0 0 0 0 0 63,401 0 0 0 3,087 | 09/21/2021....
91802M  AA 8| UTILITY CONTRACT FUNDING LLC. . | 08/01/2016.. | BANK OF NEWYORK. 11,433,982 417,055 416,275 0 1 0 1 0 1,417,055 10/01/2016....

92659# AB 3| CUSTOM WINDOW SYSTEMS INC TERM LOAN............... .| 07/01/2016.. | VARIOUS 28,347 28,347 27,851 27,892 0 60 0 60 0 27,952 0 395 395 930 |07/31/2019.... | 3FE........

95613# AA 3| WEST STAR AVIATION INC TERM LOAN......covcccccccccrrrrre . | 07/01/2016.. | VARIOUS. 55,873 55,873 55,315 0 0 7 0 7 0 55,321 0 552 172 411 |04/28/2022.... | 4FE.........

95613# AB 1| WEST STARAVIATION INC REVOLVER.........occcccemiivinies .1 09/19/2016... | BANK OF NEWYORK......occcoccmivemsiinnns | cossissnssssnnsssssnssins | covessissnns 137,534 | oo 137,534 | ..oovvvc 137,534 0 0 0 0 0 (I [ 137,534 0 0 0 [ 11,261 | 04/28/2021.... | 4FE.........
97348@ AD 7| WINDOW PRODUCTS INC TERM LOAN.....ccccoriccccrrcicnns .| 07/05/2016.. | GOLDMAN SACHS 56,054 56,054 55,493 0 0 0 0 0 0 55,493 0 561 561 | oo 1,357 | 02/01/2022.... | 4FE.......
97348@ AE 5[ WINDOW PRODUCTS INC REVOLVER..........coveevmvmvrrvrninnnns . | 09/30/2016.. | VARIOUS. 909,671 909,671 909,671 0 0 0 0 0 0 909,670 0 0 (V] [ 7,139 | 02/01/2021.... | 4FE.........

98157# AC 5| WORLDWIDE EXPRESS OPERATIONS LLC REVOLVE.... | . | 09/21/2016.. | VARIOUS 78,599 78,599 78,599 0 0 0 0 0 0 78,599 0 0 0 835 |07/31/2018.... | 3FE........

706448 AH 0 [ PEMEX FINANCE LTD......oovvorrvcrreeerecenseseeesseseessssiennns F| 08/15/2016.. | SINKING FUND REDEMPTION.......oovviues | corvrrrrrrrrmnnennnnnnrrreeeenes | cennsnsennes 3,187,500 | ............ 3,187,500 | ............ 3,193,828 | ............ 3,181,694 0 5,806 0 5,806 (V[ [RO 3,187,500 0 0 0 [ e 218,742 | 11/15/2018.... | 2FE.........




€'6030

Statement as of September 30, 2016 ofthe AMerican Family Life Assurance Company of Columbus (Aflac)

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
E
0 NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary | Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment BJ/ACV. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n|Disposal Date| Name of Purchaser of Stock Cc ion Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B.J/A.CV. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
78572M  AA 3| SABMILLERPLC F|08/18/2016.. | CONSENT FEE - BASIS ADJ......cccvvvvvvvin | covverneevrreneeeeeeeeeeeeseeees | covsessssssns 100,000 0 (V) [N 100,000 0 0 0 0 (V[ IR 100,000 0 0 0 0 | 11/28/2030.... | 1FE.........
023654 AW 6 | AMERICA WEST AIRLINES.........oocccccmmivernicriemnssennsinns .| 07/02/2016.. | SINKING FUND REDEMPTION 224,134 224,134 248,741 227,499 0 (3,365) 0 (3,365) (7,427) 224,134 74271 0 7427 | 17,774 | 01/02/2019.... | 2FE.........
29364D AK 6| ENTERGY ARKANSAS INC......cccovvvrrrrnrinirccncinnninnnsccccensensineens .1 07/18/2016.. | BANK OF NEWYORK.......ooovvvvvvvvvvevennnnnenns | coveennennssessesssesssssceeeess | onsennnnnes 7,000,000 | ..o 7,000,000 | ... 7,014,230 6,996,186 0 59 0 59 (522,533) 6,996,245 522,533 3,755 526,288 | ........ 318,823 |11/01/2034.... | 1FE.........
30256Y AA 1| FPLENERGY MARCUS HOOK, L.P.....ccccconumvvrrmmirrriiirinnns .| 07/11/2016... | SINKING FUND REDEMPTION 50,712 50,712 50,712 50,712 0 0 0 0 (1,539) 50,712 1,539 0 1,539 3,849 |07/10/2018.... | 1FE........
526057 BN 3 |LENNAR CORP. .| 07/27/2016.. | BARCLAYS CAPITAL SE....occovcccrrmmvrriens | covmmmrrnsersesssssssses | cessieenes 3,157,500 | .o 3,000,000 3,052,500 3,047,653 0 (3,647) 0 (3,647) 395,268 3,044,005 (395,269) | ...occccccn 113,495 | ..........d (281,774) | ........ 101,333 | 11/15/2022.... | 3FE.......
526057 BU 7 |LENNAR CORP. . 107/2712016.. | MERRILL LYNCH.....ccvvvvvieceneevrriiisceenes | covrrerrsseseessniissseneees | cevvvieennnd 2,102,500 2,000,000 2,005,000 2,004,206 0 (615) 0 (615) 255,023 2,003,591 (255,023) 98,909 | ..ooooeee (156,114) | .......... 64,000 |11/15/2019.... | 3FE.........
742741 AA 9| PROCTER & GAMBLE PROFIT SHARING & ESOP............. .| 07/01/2016... | SINKING FUND REDEMPTION 722,498 722,498 886,667 730,295 0 (7,797) 0 (7,797) (36,693) 722,498 36,693 0 36,693 | ......... 67,626 |01/01/2021.... | 1FE.......
844741 AS 7| SOUTHWEST AIRLINES CO 1995-A.......ccocummmmmmmmmmmmmmmmminnnnnns .| 07/01/2016.. | SINKING FUND REDEMPTION.......coooeves | convrnrnrnnneccenneennnnnceecens | oviienaneas 1,408,047 | ... 1,408,047 | ..o 1,408,047 | ..o 1,408,047 0 0 0 (VI I (71.510) | ccocecce 1,408,047 71,510 0 71510 | ... 107,575 | 01/01/2018.... | 1FE........
869049 AG  1|SUSAPARTNERSHIPLP......ooccocmmvmmsmvvrrssnssnssnssnnssnines .| 09/15/2016.. | BANK OF NEWYORK. 8,977,924 8,043,000 | ....ooe. 10,102,732 | oo 8,500,745 | .vvvrsvverrinnnd (V[ QPR L [— (I [ (123,781) | ...ocooe (388,201) | ............ 8,376,964 | ........... 388,201 | ..o 600,960 | ............ 989,161 | ... 722,373 | 07/01/2018.... | 1FE.......
88031 AB 2| TENASKA GEORGIA PARTNERS.........cccccccmmivmnicsicinriiins .| 08/01/2016... | SINKING FUND REDEMPTION 97,505 97,505 | .occccrer 125,644 98,440 0 (935) 0 (935) (4,473) 97,505 4473 0 4473 9,263 |02/01/2030.... | 2FE........
91911T  AG 8| VALE OVERSEAS LIMITED.......commerreeemmmeereemmeesmeeesneeenesenees F| 09/23/2016.. | BANK OF NEWYORK. 5,093,618 5,000,000 | ......oo... 4,963,350 | ..........: 4,995,155 0 3,231 0 3,231 | e (G N AV — 4,998,385 | .....ooovvenr 163,711 | e 95233 | ..o 258,944 | ........ 364,583 |01/23/2017.... | 2FE.........
000000 00 O |SHOKO CHUKIN BANKLTD. .| D[ 07/08/2016.. | MIZUHO SECURITIE! 1,981,616 ,977,848 0 0 0 0 0 1,980,982 0 634 634 0 |07/26/2019....
000000 00 O |SHOKO CHUKIN BANK LTD. .| D| 08/10/2016.. | SMBC NIKKO SECURITIES INC 1,968,176 ,977,848 0 0 0 0 0 1,968,117 0 59 59 0 |08/27/2019....
000000 00 O [SHOKO CHUKIN BANKLTD....occocccrmmvmmrmmmvrrmssssnssssnseennnins D| 09/09/2016... | MITSUBISHI UFJ SEC. CO..LTD....cccooour | convmvvmmsevemssnssnssnns | cvssrssees 1,955,866 | ............ 1,977,848 | ..o 1,955,416 | ..ooocces 1,955,416 0 0 0 0 (V0 [P 1,955,416 0 450 450 0 |09/27/2019.... | 1FE.........
D1246* AA 6 | LANDESBANK BADEN-WURTTEMBERG,LONDON........... D| 07/14/2016.. | SEC. CALLED BY ISSUER at 100.000..... | .cccccccrrmccvmmsciieciii | ceviin 96,015,362 | .......... 98,892,405 | .......... 98,892,405 82,911,865 0 0 0 0. 13,103,497 96,015,362 0 0 0 .. 2,646,886 | 07/14/2036.... | 1FE........
J58517  AC 5| NISFUNDING C D| 07/25/2016.. | SINKING FUND REDEMPTION 647,887 682,358 670,075 570,519 0 1,824 0 1,824 75,544 647,887 0 0 (1 [ 15,793 |07/25/2021.... | 1FE.........
J58517  AD 3| NIS FUNDING D D| 07/25/2016.. | SINKING FUND REDEMPTION......ccccooue | covsivvmmsssnmsssissnsiins | coressrnsens 131,455 | v 138,449 | ..oovvcc 138,449 | ..oovvcce 116,077 0 0 0 (I [ 15,378 | ovvvcvies 131,455 0 0 0 3,309 |07/25/2021.... | 1FE.......
Q9744F  CU 2| WESTPAC BANKING CORPORATION.......ccccooumvvvmmsiincrsis D| 09/28/2016.. | SEC. CALLED BY ISSUER @t 100.000..... | .cccccccrevccevrcsiiirccsii | coviinc 99,453,008 | .......... 98,892,405 | .......... 98,892,405 82,911,865 0 0 0 (V) I 16,541,143 | .......... 99,453,008 0 0 0 .. 2,588,988 |09/29/2036.... | 1FE........
X4761*  AA 3|LBIHF D| 09/27/2016.. | BANK OF NEWYORK. (I - 49,446,203 0 0 0 0 0 0 0 0 0 0 0 0 |12/18/2033.... [6.............
44962L  AA  5|IHSINC . | 08/18/2016.. | CONSENT FEE - BASIS ADJ 35,000 0 0 35,000 0 0 0 0 0 35,000 0 0 0 0 |07/10/2018.... | 3FE........
3899999. Total Bonds - INUSHrial aNA IMISCEIBNEOUS...........uuueeuirieeesususssierseeessssssseesesssssssssseeesssssesssss e sssessssss et nnssssssness | crseeses 290,755,007 | ....... 341,146,532 | ........ 294,466,671 | ........ 253,102,970 0 (238,694) 0 (238,694) | ....... 29,189,765 | ........ 289,695,833 | ...ooovvvee 545795 |......... 1,059,176 |.......... 1,604,971 | ...10,544,669 XXX XXX
Bonds - Parent, ies and Affiliates
U00838  AG 4 |AFLACINC. I O‘ 09/28/2016.. | MATURITY....oooscnncscnnsscsnssssnsssssnnness | covsssssssssssesssnssssis | cossines 19,936,204 | .......... 19,778481 | ... 13,202,136 | .......... (EXTC T A — (I [ CRIE 3 — 0 [ 783,481 | ........ 3,274,146 | ......... 19,936,204 0 0 0 [ 425,760 |09/28/2016.... | 1FE........
5599999. Total Bonds - Parent, Subsidiaries and Affilates............cuuuvrrmirisiisnsiiiinss v | s 19,936,204 | .......... 19778481 | .......... 13,202,136 | .......... JEXTE Y — 0 [ CRN Y — 0 [ 783,481 | .......... 3,274,146 | .......... 19,936,204 0 0 0 [ 425,760 XXX XXX
8399997, TOtal BONAS = PArt 4......occccivrtiiieiiiiississs i1 s | s 452,065,537 | ........ 502,949,347 | ........ 453,628,987 | ........ 385,127,877 0 305,876 0 305,876 | ....... 57847414 | ... 450,966,845 | ........... 589,681 | .......... 1,098,694 |........ 1,688,375 | ...15,054,641 XXX XXX
8399999, TOMAI BONGS............ovvveeeessseeereeveessseseesessssssssseseessssssssssssessesssssssssessessssssseseesesssss | eeeeessssssssssseessssssssssssessssssssssssssssssssssssssessssessssssnsssssesssssssssssssssssssssssssssssssssssessssssssnss | sovesees 452,065,537 | ........ 502,949,347 | ........ 453,628,987 | ........ 385,127,877 0 305,876 0 305,876 | ...... 57,847,414 | ........ 450,966,845 | ............. 589,681 |.......... 1,098,694 | ... 1,688,375 | ...15,054,641 XXX XXX
Common Stocks - Industrial and Miscell
035290 10 5| ANIXTER INTERNATIONAL INC .| 09/08/2016... | VARIOUS 100.000 6,348 XXX 5,778 6,039 (261) 0 0 (261) 0 5778 0 570 570 0 XXX
268648 10 2| EMCCORP. . 1 09/08/2016.. | BANK OF NEWYORK. 36,367.000 1,057,295 XXX 956,630 0 0 0 0 0 0 956,630 0 XXX
452308 10 9| ILLINOIS TOOL WORKS.......cccoommmiiimmsmssnssssmsssssssnssssens .| 08/17/2016... | VARIOUS 100.000 11,882 XXX 8,308 9,268 (960) 0 0 (960) 0 8,308 0 XXX | I
489170 10 0| KENNAMETAL INC. .| 08/12/2016.. | VARIOUS 600.000 17,113 XXX 11,520 11,520 0 0 0 0 0 11,520 0 5,593 5,593 360 XXX | E—
742962 10 3| PRIVATEBANCORP INC. .| 08/03/2016.. | BANK OF NEWYORK. 300.000 13,173 XXX 10,677 0 0 0 0 0 0 10,677 0 2,496 2,496 0 XXX | I
790849 10 3| STJUDE MEDICAL INC.....ccccoocmmrmmmnrrrscnensssninssinsersis .1 09/09/2016... | VARIOUS........coovcccemscenrcssccnsssiinnessinens | covvesienns 1,700.000 | w.oovvcccn 133,709 XXX 96,037 24,708 (640) 0 0 (640) 0 96,037 0 37,672 37672 | v 1,170 XXX | I
959802 10 9| WESTERN UNION CO . | 08/11/2016.. | VARIOUS. 800.000 16,808 XXX 12,742 14,328 (1,586) 0 0 (1,586) 0 12,742 0 4,066 VLSl — 128 XXX | S
9099999. Total Common Stocks - Industrial and MISCEIANEOUS...........cccccrimusrisimssisisssisisss s | s 1,256,328 XXX [ 1,101,692 65,863 (3447) 0 0 (3,447) 0 [ ORGP [—— 0 [ 154,636 | ... 154,636 | ..oooovees 7,247 XXX XXX
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Statement as of September 30, 2016 ofthe AMerican Family Life Assurance Company of Columbus (Aflac)

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
E
0 NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary | Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment BJ/ACV. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n|Disposal Date| Name of Purchaser of Stock Consi ion Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B.J/A.CV. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
Common Stocks - Parent, Subsidiaries and Affiliates
37955M 10 8| GLOBAL INVESTMENT FUND | | D‘ 09/26/2016.. | RETURN OF CAPITAL 0.000 732,741 XXX 732,741 0 0 0 0 0 0 732,741 0 0 0 0 XXX S
9199999. Total Common Stocks - Parent, Subsidiaries and Affiliates. 732,741 XXX 732,741 0 0 0 0 0 0 732,741 0 0 0 0 XXX XXX
9799997 Total COMMON StOCKS - PAM 4.........ooosverssisesisssrssssssssssssss s ssmsessssevsissssssssss s s | oo 1,989,069 XXX [ 1,834,433 65,863 (3.447) 0 0 (3.447) 0 [ 1,834,433 | oo 0 [ 154,636 | .....ouues 154,636 | ...oocvee. 7,247 XXX XXX
9799999, TOAI COMMON SEOCKS.11--1cv11cce1eet 11t | i 1,989,069 XXX [ 1,834,433 65,863 (3,447) 0 0 (3,447) 0 [ KRR K I [— 0 [ 154,636 | ... 154,636 | ..o 7,247 XXX XXX
9899999. Total Preferred and COMMON STOCKS...............rvrrvvveeesserneeeseeesssseesseesssssssssssssses  sesesssssssssssssssssssssssssnessssssssssssssssssssssssssssessssssssssssssssssssssssssssessssssssssssessssssssssssesssssssnss | osssseees 1,989,069 XXX 1,834,433 65,863 (3,447) 0 0 (3,447) (] 1,834,433 | oo 0 [ 154,636 | ..cooovvveeee 154,636 | .cooooenn 7,247 XXX XXX
9999999. Total Bonds, Preferred and COMMON SIOCKS.........occcrriiimvrmisssrsssisssmisssssiss sosssissssssssssssssssssssss s | oo 454,054,606 XXX [ 455,463,420 | ........ 385,193,740 (3447) 305,876 0 302,429 | ...... 57,847,414 | ... 452,801,278 | ... 589,681 | .......... 1,253,330 |......... 1,843,011 |...15,061,888 XXX XXX
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 9 10 1" 12 13 17 18 20 21 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign to Carrying sat
Description of Items(s) Hedged, Type(s) of Date of Rate of Index |  Premium Premium 0 Valuation Exchange Value of Inception
Used for Income Generation or Risk(s) Exchange, Counterparty Trade Maturity or Notional Received (Received) (Received) | Current Year d Increase Change in Hedged Potential and at Year-
Description Replicated Schedule / Exhibit Identifier (a) or Central Cleari Date Expiration Amount (Paid) Paid Paid Income e (Decrease) BJA.C.V. Items Exposure end (b)

Purchased Options - Hedging Effective - Collars

JPY/Currency Collar -FXOP201607-A.... .| Bond Portfolio Hedge. DPART1 Currency.... | Citibank, National Association. E570DZWZ7FF32TWEFAT6.. | .07/12/2016 | .10/12/2016 ..200,000,000 | ......... 93.6500 | ....coorrrrrrrennee 0 | 951,703 0 0 909 0 182,575 0001............

JPY/Currency Collar -FXOP201608-A.... .| Bond Portfolio Hedge. DPART1 Currency.... | JPMorgan Chase Bank, National Association....... TH6GLXDRUGQFUS7RNEY7. | .08/05/2016 | .11/07/2016 ..100,000,000 |.......... 91.2800 | ...cooorrrrreennns 0 | 270,000 |............. 0 [ oo 12,078 [ | 12,078 | (L - 12,078 |0 0 162,447 0001

JPY/Currency Collar -FXOP201608-B.... .| Bond Portfolio Hedge. DPART1 Currency.... | JPMorgan Chase Bank, National Association....... 7H6GLXDRUGQFUS57RNEYT. | .08/10/2016 | .11/07/2016 ..135,000,000 |......... 90.7000 | ..voooriirn 0 [ 294,300 |............. 0 [ 10,296 [ [ i 10,296 [ oo 0 [ 10,296 |0 [ 0 219,303 0001

JPY/Currency Collar -FXOP201609-A.... .| Bond Portfolio Hedge. DPART1 Currency.... | Societe Generale Private Banking (Monaco)....... . 549300KUIHN585DKX254...... .09/02/2016 | .12/05/2016 ..250,000,000 |......... 92.8000 | ....cooorrrrreennes (VN I 750,000 |............. 0 | iiinrr616,014 | ] 616,014 | i 0 [ 616,014 0 535,218 0001

JPY/Currency Collar -FXOP201609-B.... .| Bond Portfolio Hedge. DPART1 Currency.... | Barclays Bank PLC...........cccooovervueueueenrccrmeiiccenns G5GSEF7VJP5I70UK5573..... .09/06/2016 | .12/06/2016 ..250,000,000 |......... 92.5800 | ...oocrrrrnneennn 0 | 598,660 |............. 0 {588,309 [ oo | 588,309 | oo (L 588,309 0 539,257 0001

JPY/Currency Collar -FXOP201609-C.... Bond Portfolio Hedge. DPART 1 Currency.... | Barclays Bank PLC. G5GSEF7VJP5I70UKS573..... .09/07/2016 | .12/07/2016 ..125,000,000 | ......... 91.0100 [ ..o 0 | 317,361 | .o 0 {165,168 [ .00 | ..ee... 165,168 | ooooeee (L[ - 165,168 | .ovvvvvvveinnnc0 | 0 271,633 0001............

JPY/Currency Collar -FXOP201609-D.... Bond Portfolio Hedge. DPART1 Currency.... | Morgan Stanley & Co. International PLC............... 4PQUHN3JPFGFNF3BB653... | .09/08/2016 | .12/08/2016 ..250,000,000 | .......... 91.1400 [ .oovvvveree (VN I 702,500 0 0 365,295 0 547,247 0001

JPY/Currency Collar -FXOP201609-E.... .| Bond Portfolio Hedge. DPART1 Currency.... | Citibank, National Association E570DZWZ7FF32TWEFAT6.. | .09/09/2016 | .12/09/2016 ..250,000,000 | ......... 92.0300 [ ..ovrrrrrrrrennnn (V) IR 770,000 0 0 536,256 0 0001

JPY/Currency Collar -FXOP201609-F..........cccc..... Bond Portfolio Hedge. DPART1 Currency.... | JPMorgan Chase Bank, National Association....... 7THB6GLXDRUGQFUS57RNE9Y7. |.09/12/2016 | .12/12/2016 ..125,000,000 |......... 91.3900 | .oorvrerrirrinn {1 [ [ 350,000 0 0 232,516 0 0001

JPY/Currency Collar -FXOP201609-TA(HY).. Bond Portfolio Hedge. DPART 1 Currency.... | The Bank of Tokyo-Mitsubishi UFJ, Ltd... . C3GTMMZIHMY46P40IX74... | .09/13/2016 | .12/13/2016 ..230,000,000 | .........91.0500 | ...covrrerrrrrerned 0 [ 664,195 0 0 393,241 0 0001

JPY/Currency Collar -FXOP201609-NG(HY). Bond Portfolio Hedge. DPART1 Currency.... | Morgan Stanley & Co. International PLC. 4PQUHN3JPFGFNF3BB653... | .09/13/2016 | .12/13/2016 ..200,000,000 0 600,000 0 0

JPY/Currency Collar - FXOP201507-(US)-C3. Foreign currency. N/A Currency.... | Goldman Sachs Bank USA. . KD3XUN7CBT14HNAYLUO02... | .07/29/2015 | .12/13/2016 | ............0 |...... 5,775,316 |......127.1500 |......... 133,791 0 0

JPY/Currency Collar - FXOP201508-(US)-C10..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO9. | .08/19/2015 | .12/13/2016 | ...........0 |...... 5775316 |....... 127.4100 |......... 125,123 0 0 0

JPY/Currency Collar - FXOP201509-(US)-C19..... Foreign currency. N/A Currency.... | The Bank of Tokyo-Mitsubishi UFJ, Ltd................. C3GTMMZIHMY46P40IX74... | .09/03/2015 | .12/13/2016 | ...........0 |...... 2,887,658 |....... 123.0100 |.......... 71,540 0 0

JPY/Currency Collar - FXOP201510-(US)-C26..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA..........ccccocvveceumeenerrnnes KD3XUN7CBT14HNAYLUO2... | .10/27/2015 | .12/13/2016 | ............0 | ...... 1,226,266 | ....... 123.6600 |............ 27,000 0 0

JPY/Currency Collar - FXOP201512-(US)-C44..... Foreign currency. NI/A. Currency.... | Goldman Sachs Bank USA...........ccccoooocvvcciiinnnneces KD3XUN7CBT14HNAYLUO02... | .12/15/2015 | .12/13/2016 | ............0 |...... 2,116,297 | ....... 1242700 |........... 43,336 0 0

JPY/Currency Collar - FXOP201507-(US)-C4....... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA..........ccccoocovvcecceenenennns KD3XUN7CBT14HNAYLUO02... | .07/29/2015 | .01/31/2017 | ...........0 |...... 5,715,981 | ...... 127.4500 |......... 142,241 0 0

JPY/Currency Collar - FXOP201507-(US)-C5....... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA. . KD3XUN7CBT14HNAYLUO02... | .07/29/2015 | .07/24/2017 ...26,691,060 |....... 127.1500 |......... 775,120 0 0 | 14,010 [ | 14,010 | 0| . (396,776) | ccocvvvvvrvveen0 [ v 0 0002...........

JPY/Currency Collar - FXOP201507-(US)-C6....... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA...........ccccoooooccccicennnnnnns KD3XUN7CBT14HNAYLUO02... | .07/29/2015 | .09/18/2017 | ...........0 |...... 9,711,234 | ... 126.9300 |.......... 292,411 0 0 0 [ . (154,971) | oo [ 0 0002

JPY/Currency Collar - FXOP201508-(US)-C11..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association.............. KB1H1DSPRFMYMCUFXTO09. | .08/19/2015 | .01/31/2017 | ............0 | ...... 5,715,981 |...... 127.3700 |......... 131,362 0 0 0 [ (65,033) | ..oovrrrreen0 [ v 0 0002

JPY/Currency Collar - FXOP201508-(US)-C12..... Foreign currency. N/A. Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO9. | .08/19/2015 | .07/24/2017 ....26,691,060 |....... 126.9000 |......... 737,453 0 0 e 18,512 [ [ 18,512 [ 0 [ . (404,845) [ ...oocvvereenn0 | i 0 0002.

JPY/Currency Collar - FXOP201508-(US)-C13..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association . KB1H1DSPRFMYMCUFXTO09. | .08/19/2015 | .09/18/2017 ..9,711,234 .126.6800 283,191 0 0 e 11,212 [ [ 11,212 [ 0 48,082 0002

JPY/Currency Collar - FXOP201509-(US)-C Foreign currency. N/A Currency.... | Mizuho Bank, Ltd. RBOPEZSDGCO3JS6CEU02.. | .09/03/2015 | .09/18/2017 ,855,617 .122.4700 0 0 0 ) .24,041

JPY/Currency Collar - FXOP201509-(US)-C1 Foreign currency. N/A Currency.... | Mizuho Bank, Ltd. RBOPEZSDGCO3JS6CEU02.. | .09/03/2015 | .01/31/2017 ,857,991 .123.0800 0 0 0 ) 8,353 0002.

JPY/Currency Collar - FXOP201509-(US)-C17..... Foreign currency. N/A Currency.... | Mizuho Bank, Ltd. . RBOPEZSDGCO3JS6CEU02.. | .09/03/2015 | .07/24/2017 ....13,350,475 .122.6500 0 0 {16,232 [ | 16,232 | 0 ) 60,631 0002............

JPY/Currency Collar - FXOP201509-(US)-C21..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO9. | .09/28/2015 | .09/18/2017 | ...........0 |...... 1,611,946 |....... 123.0600 0 0 0 ) RO o I IO (] [ 7,981 0002.

JPY/Currency Collar - FXOP201510-(US)-C22..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA..........cccccovvveeeummererennne KD3XUN7CBT14HNAYLUO02... | .10/12/2015 | .07/24/2017 LG A1,412,184 123.5200 |......... 324,000 0 0 0 (232, 740) (U I 51,828 0002

JPY/Currency Collar - FXOP201510-(US)-C23..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA. . KD3XUN7CBT14HNAYLUO02... | .10/12/2015 | .09/18/2017 | ............0 | ...... 6,477,453 | ....... 1234200 |......... 191,300 0 0 0. (137,141) 0 32,071 0002.

JPY/Currency Collar - FXOP201510-(US)-C24..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA..........cccccocovvcecceenenennns KD3XUN7CBT14HNAYLUO02... | .10/12/2015 | .12/12/2017 | ...........0 | ...... 4,311,709 |...... 1232400 |......... 136,500 0 0 {11,226 [ | 11,226 | (V] I (94,222) 0 23,780 0002

JPY/Currency Collar - FXOP201510-(US)-C27..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA. . KD3XUN7C6T14HNAYLUO2... | .10/27/2015 | .01/31/2017 | ............0 |..... 1453718 |....... 1236200 |............ 34,000 0 0 0 e (24,906) | ..ovvvvvvvvrrnnnn0 | v (V1 I 4,249 0002...........

JPY/Currency Collar - FXOP201510-(US)-C28..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA...........ccccocooooiciiennnnens KD3XUN7CBT14HNAYLUO02... | .10/27/2015 | .07/24/2017 11,412,184 | 123.7100 |......... 320,000 0 0 0 (228,358) (1 I 51,828 0002

JPY/Currency Collar - FXOP201510-(US)-C29..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA..............ccccccccvvivunnnnnns KD3XUN7CBT14HNAYLUO2... | .10/27/2015 | .09/18/2017 | ............0 | ...... 6,477,453 |....... 123.6500 |......... 190,000 0 0 0. (134,560) 0 32,071 0002

JPY/Currency Collar - FXOP201510-(US)-C30..... Foreign currency. NI/A. Currency.... | Goldman Sachs Bank USA..........cccccooovcvvccciiinnnees KD3XUN7CBT14HNAYLUO02... | .10/27/2015 | .12/12/2017 | ............0 | ...... 4,311,709 | ... 1235200 |........ 133,000 0 0 0 (92,257) 0 23,780 0002

JPY/Currency Collar - FXOP201511-(US)-C31..... Foreign currency. N/A Currency.... | The Bank of Tokyo-Mitsubishi UFJ, Ltd................. C3GTMMZIHMY46P40IX74... | .11/05/2015 | .07/24/2017 11412184 | 124.1100 |.......... 310,000 0 0 [V [ (212,158) | coovvvvvvvvreen0 [ (V] I 51,828 0002.

JPY/Currency Collar - FXOP201511-(US)-C32..... Foreign currency. N/A Currency.... | The Bank of Tokyo-Mitsubishi UFJ, Ltd. . C3GTMMZIHMY46P40IX74... | .11/05/2015 | .09/18/2017 ...6,477,453 .123.9400 .185,000 0 0 125,872) 32,071 0002

JPY/Currency Collar - FXOP201511-(US)-C3: Foreign currency. N/A Currency.... | The Bank of Tokyo-Mitsubishi UFJ, Ltd. C3GTMMZIHMY46P40IX74... | .11/05/2015 | .12/12/2017 ,311,709 .123.6300 .130,000 0 0 ) 23,780

JPY/Currency Collar - FXOP201511-(US)-C: Foreign currency. N/A Currency.... | Mizuho Bank, Ltd.. RBOPEZSDGCO3JS6CEU02.. | .11/30/2015 | .07/24/2017 11,412,184 .125.6800 300,000 0 0 ) 51,828

JPY/Currency Collar - FXOP201511-(US)-C35..... Foreign currency. N/A Currency.... | Mizuho Bank, Ltd. . RBOPEZSDGCO3JS6CEU02.. | .11/30/2015 | .09/18/2017 477,453 .125.4800 |......... 180,000 0 0 ) 32,071

JPY/Currency Collar - FXOP201511-(US)-C36..... Foreign currency. N/A Currency.... | Mizuho Bank, Ltd....... RBOPEZSDGCO3JS6CEU02.. | .11/30/2015 | .12/12/2017 | ............0 |..... 4311700 |...... 125.1200 | ......... 130,000 0 0 ) 23,780

JPY/Currency Collar - FXOP201512-(US)-C37..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association............... KB1H1DSPRFMYMCUFXTO09. | .12/11/2015 | .07/24/2017 ...11,896,756 | ....... 1231800 |......... 317,943 0 0 | 14,858 [ | i 14,858 | 0| . (249 L1 0) ) (SRR 1 I IR (] I 54,029 0002............

JPY/Currency Collar - FXOP201512-(US)-C38..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXT09. [ .12/11/2015 | .09/15/2017 | ...........0 |...... 5,745,649 | ....... 123.0100 |......... 161,694 0 0 e 10,903 [ 10,903 [ oo 0 [ . (124,789) 0 28,326 0002

JPY/Currency Collar - FXOP201512-(US)-C39..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXT09. | .12/11/2015 | .12/12/2017 | .cc0ve000n.0 | ovonc 4,034,810 |....... 122.9600 |......... 120,473 0 0 0 (89,631) 0 22,253 0002
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Description Replicated Schedule / Exhibit Identifier (a) or Central Cleari Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value e Fair Value (Decrease) BJA.C.V. ) | Accretion Items Exposure Entity end (b)

JPY/Currency Collar - FXOP201512-(US)-C40..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO09. | .12/15/2015 | .07/24/2017 | ............ 0...11,89,756 |....... 124.0500 |......... 306,702 0 0 12,952 | oo [ oo 12,952 | oo 0| (VX 2e) N I (VI I (V] I 54,029 | ... 0002

JPY/Currency Collar - FXOP201512-(US)-C41..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO09. | .12/15/2015 | .09/15/2017 | ............ 0 ... 5,745,649 | ....... 123.8600 |......... 156,915 0 0 9,692 |.... 9,692 0. (116,191) 0 0 28,326 0002............
JPY/Currency Collar - FXOP201512-(US)-C42..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO09. | .12/15/2015 | .12/12/2017 | ............. 0. 4,034,810 |....... 1235400 |......... 119,418 0 0 11,080 | .o [ oo 11,080 0 (85,740) 0 0 22,253 0002.
JPY/Currency Collar - FXOP201512-(US)-C45..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA..............ccccccccccvvvnnnnes KD3XUN7CBT14HNAYLUO02... | .12/15/2015 | .01/31/2017 | ............ 0 [ 2,108,386 |....... 124.2600 | ........... 46,000 0 49 | .. 49 0 [ (33,569) 0 0 6,162 0002
JPY/Currency Collar - FXOP201601-(US)-C47..... Foreign currency. N/A. Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO9. | .01/06/2016 | .12/13/2016 | ............. 0 ... 2,092,563 |....... 120.2000 | ...oovoverrrirnnnc (U 46,830 0 17 |... 17 0 17 0 (] [ 4,744 0002.
JPY/Currency Collar - FXOP201601-(US)-C48..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO09. | .01/06/2016 | .01/31/2017 | ............. 0 ... 2,790,081 | ....... 1212100 | oo (VN I 59,853 0 348 | ... 348 0 348 0 0 8,154 0002

JPY/Currency Collar - FXOP201601-(US)-C49..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association............... KB1H1DSPRFMYMCUFXTO09. | .01/06/2016 | .07/24/2017 | ............ 0]...11,817,642 | ....... 120.9400 | ..ooooooirene 0 | 297,771 0 20,996 |.... 20,996 0 20,996 0 0 53,670 0002............
JPY/Currency Collar - FXOP201601-(US)-C50..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO09. | .01/06/2016 | .09/15/2017 | ............. 0. 6,329,114 | ....... 120.7300 | ..ooooocccann (VN I 167,802 |............. (V) DO 16,466 | ... | oo 16,466 |.................d (L - 16,466 |................. (I I (1 I 31,208 |... 0002.
JPY/Currency Collar - FXOP201601-(US)-C51..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association............... KB1H1DSPRFMYMCUFXT09. | .01/06/2016 | .12/12/2017 | ............. 0 .. 6,329,114 |....... 1204000 | ..ooverirrerinnn (1] - 184,724 0 25257 |.... 25,257 0 25,257 0 [\ 34,906 |... 0002.
JPY/Currency Collar - FXOP201601-(US)-C52..... Foreign currency. NI/A. Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO09. | .01/06/2016 | .02/13/2018 | ............. 0 |...... 4219413 | ... 1201100 | .ooooveeccn (VN I 129,673 0 21,420 | ... 21,420 [ - 21420 | (I I 0 0002.
JPY/Currency Collar - FXOP201601-(US)-C53..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association . KB1H1DSPRFMYMCUFXTO09. | .01/29/2016 | .07/24/2017 ...11,817,642 1237700 | v (V[ I 304,974 | ............ (VI ST 13,447 | oo | e 13,447 | [\ I 13,447 0 0 0002.
JPY/Currency Collar - FXOP201601-(US)-C5! Foreign currency. N/A Currency.... | Wells Fargo Bank, National Associatior KB1H1DSPRFMYMCUFXTO9. | .01/29/2016 | .12/13/2016 ,092,563 .127.4800 0 26,972 0 0. 0 0 0 0 0 0002.
JPY/Currency Collar - FXOP201601-(US)-C56..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association.. . KB1H1DSPRFMYMCUFXTO09. | .01/29/2016 | .01/31/2017 ,790,081 127.8700 | .ooveoevernn (V[ IO 34,061 0 41 .. 41 0 41 0 0 0002

JPY/Currency Collar - FXOP201601-(US)-C57..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA. . KD3XUN7CBT14HNAYLUO02... [ .01/29/2016 | .09/15/2017 | ............. 0 ... 6,329,114 | ...... 1236100 | ..oooooeere (V) IR 172,185 0 9,208 | ... 9,203 0 9,203 0 0 0002...........
JPY/Currency Collar - FXOP201601-(US)-C58..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA...........ccccocoooceicccennncnnns KD3XUN7CBT14HNAYLUO02... | .01/29/2016 | .12/12/2017 | ............ 0 ... 6,329,114 | ....... 1234300 | ..o (VN I 186,776 |............. (V) DO 16,105 | ... [ oo 16,105 | .oovvvvceeeenncd (L - 16,105 | (I I 0 0002.
JPY/Currency Collar - FXOP201601-(US)-C59..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA..........ccccocvveceumeenerrnnes KD3XUN7CBT14HNAYLUO02... | .01/29/2016 | .02/13/2018 | ............ 0 [ 4219413 | ... 123.1800 | ...ovvvcvvrreneanc (U - 131,175 |............ (VI 14,419 || s 14,419 | (U 4419 | (1 I 0 0002
JPY/Currency Collar - FXOP201602-(US)-C60..... Foreign currency. N/A. Currency.... | Goldman Sachs Bank USA............ccccccoeurvierruennns KD3XUN7CBT14HNAYLUO02... | .02/04/2016 | .01/31/2017 | ............ 0 [ 2,790,081 |....... 123.6500 0 35,920 0 82 |.. 82 0 82 0 0 0002
JPY/Currency Collar - FXOP201602-(US)-C62..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA..........ccccoocovvcecceenenennns KD3XUN7CBT14HNAYLUO2... | .02/04/2016 | .02/13/2018 | ............. 0| 4219413 | ... 1192100 | oovooeecceece (VN I 137,257 0 22,223 | ... 22,223 0 22,223 0 0 0002.

JPY/Currency Collar - FXOP201602-(US)-C63..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO09. | .02/04/2016 | .12/12/2017 | ............ 0 ... 6,329,114 | ....... 1194000 | ..ooooovere (VN IR 196,456 0 28,452 | ... 28,452 0 28,452 0 0 0002...........
JPY/Currency Collar - FXOP201602-(US)-C64..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA...........ccccoooooccccicennnnnnns KD3XUN7CBT14HNAYLUO02... | .02/04/2016 | .12/13/2016 | ............. 0 ... 2,092,563 | ....... 123.3300 0 28,154 0 1. 1 0 1 0 0 0002.
JPY/Currency Collar - FXOP201602-(US)-C65..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO9. | .02/04/2016 | .07/24/2017 | ............. 01..11,817,642 |....... 124.6900 | ..ovorvrrerinnn (1] 184,722 | ....eee. (1 [ [ 11,628 | oo | o 11,628 | oo 0 | 1,628 | [0 IS 0 0002.
JPY/Currency Collar - FXOP201602-(US)-C66..... Foreign currency. NI/A. Currency.... | Goldman Sachs Bank USA...........ccccoooooccciiinnnnecs KD3XUN7CBT14HNAYLUO02... | .02/04/2016 | .09/15/2017 | ............. 0 ... 6,329,114 | ....... 119.6100 | ..oooovvcccce (VN I 180,902 |............. (V) O 16,541 | oo [ oo 16,541 | .o ([ - 16,541 | (I I 0 0002.
JPY/Currency Collar - FXOP201603-(US)-C67..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association. . KB1H1DSPRFMYMCUFXT09. | .03/03/2016 | .02/13/2018 ....5,058,940 .118.9500 0 29,148 | ... 29,148 0 29,148 0 0 0002.
JPY/Currency Collar - FXOP201603-(US)-C6 Foreign currency. N/A Currency.... | Wells Fargo Bank, National Associatior KB1H1DSPRFMYMCUFXT09. | .03/03/2016 | .01/31/2017 ,466,871 .118.2500 0 2,004 | .. 2,004 0 2,004 0 0 0002.
JPY/Currency Collar - FXOP201603-(US)-C6! Foreign currency. N/A Currency.... | Wells Fargo Bank, National Associatior KB1H1DSPRFMYMCUFXT09. | .03/03/2016 | .12/13/2016 ,504,747 .118.1600 0 163 | ... 163 0 163 0 0 0002
JPY/Currency Collar - FXOP201603-(US)-C71..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA. . KD3XUN7C6T14HNAYLUO2... | .03/30/2016 | .02/13/2018 ,034,810 1197700 |0 [ e 58,457 | (V) O 15,029 | .o [ oo 15,029 | .o LU I 15,029 | . (U I 0 0002.
JPY/Currency Collar - FXOP201604-(US)-C72..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA...........ccccccoooccccieennnnnnns KD3XUN7CBT14HNAYLUO02... | .04/07/2016 | .07/24/2017 | ............ 0 |...10,462,816 |....... 115.0700 |....ccccoeeeenn0 |0 201,830 | .eeeeeccec (VI DO 41,309 | .o [ oo 41,309 | oo (L - 41,309 | (I I 0 0002.
JPY/Currency Collar - FXOP201604-(US)-C73..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA..............ccccccccvmvunnnnnns KD3XUN7CET14HNAYLUO2... | .04/07/2016 | .09/15/2017 | ............. 0 [..... 3,065,665 |....... 115.3000 0 62,482 0 14,987 | .o | v 14,987 | .o (U 4,987 | (1 I (U [ 15,114 | .. 0002
JPY/Currency Collar - FXOP201604-(US)-C74..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA. . KD3XUN7CBT14HNAYLUO02... | .04/07/2016 | .12/12/2017 | ............. 0. 1,661,392 |....... 115.5900 0 36,504 0 10,975 | oo [ oo 10,975 | v LU I 10,975 0 0 9,163 0002.
JPY/Currency Collar - FXOP201604-(US)-C75..... Foreign currency. N/A Currency.... | Mizuho Bank, Ltd....... RBOPEZSDGCO3JS6CEU02.. | .04/07/2016 | .02/13/2018 | ............. 0 ... 6,447,785 | ....... 115.7300 | .oovooveccerce (VN I 148,003 0 53,298 | ... 53,298 0 53,298 0 0 38,032 0002.
JPY/Currency Collar - FXOP201604-(US)-C76..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association............... KB1H1DSPRFMYMCUFXTO09. | .04/27/2016 | .07/09/2018 | ............. 0]...10,284,810 | ....... 118.9900 | ..ovoovvvir 0 | 238,858 0 83,087 |.... 83,087 0 83,087 0 0 68,939 0002.
JPY/Currency Collar - FXOP201604-(US)-C77..... Foreign currency. N/A Currency.... | Mizuho Bank, Ltd...... RBOPEZSDGCO3JS6CEU02.. | .04/27/2016 | .07/24/2017 | ............ 0]...10,462,816 |....... 118.2800 | ...ooooocccccn (VN I 181,377 0 26,208 | ... 26,208 0 26,208 0 (1 I 47517 | ... 0002
JPY/Currency Collar - FXOP201604-(US)-C78..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association............... KB1H1DSPRFMYMCUFXTO9. | .04/27/2016 | .09/15/2017 | ............. 0. 3,075,554 |....... 1184900 | ..vvvrvrrrerinnn (1] 51,600 |..coovveeee (1 [ [ 10,899 | oo [ o 10,899 | oo 0 | 10,899 | [0 IS (1] I 15,163 | ... 0002.
JPY/Currency Collar - FXOP201604-(US)-C79..... Foreign currency. NI/A. Currency.... | Mizuho Bank, Ltd...... RBOPEZSDGCO3JS6CEU02.. | .04/27/2016 | .12/12/2017 | ............ 0 ... 1,661,392 | ... 118.7500 0 32,772 0 8,039 | ... 8,039 0 8,039 0 0 9,163 0002
JPY/Currency Collar - FXOP201604-(US)-C80..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association............... KB1H1DSPRFMYMCUFXTO09. | .04/27/2016 | .02/13/2018 | ............. 0 ... 6,457,674 | ....... 118.8600 0 37,574 | ... 37,574 (U - .37,574 0 0 38,090 0002.

JPY/Currency Collar - FXOP201605-(US)-C81..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA. . KD3XUN7CBT14HNAYLUO02... | .05/03/2016 | .09/15/2017 ....3,075,554 .113.1500 0 20,559 20,559 0 (V1 I 15,163 | .coovvvvvvvneees 0002............
JPY/Currency Collar - FXOP201605-(US)-C8: Foreign currency. N/A Currency.... | Goldman Sachs Bank US, KD3XUN7CBT14HNAYLUO02... | .05/03/2016 | .12/12/2017 ,661,392 .113.4800 0 14,265 .14,265 0 0 9,163 0002
JPY/Currency Collar - FXOP201605-(US)-C8: Foreign currency. N/A Currency.... | Goldman Sachs Bank US; KD3XUN7C6T14HNAYLUO02... | .05/03/2016 | .02/13/2018 457,674 .113.6800 0 63,260 63,260 0 0 38,090 0002.
JPY/Currency Collar - FXOP201605-(US)-C84..... Foreign currency. N/A Currency.... | Mizuho Bank, Ltd...... . RBOPEZSDGCO3JS6CEU02.. | .05/03/2016 | .07/09/2018 ...10,284,810 1139100 |....cccccoevvvn0 | ... 238,858 | ............ 0 [ 135,283 | ..o | oo 135,283 | .oovvvvivvennnncd 0 [ 135,283 0 0 68,939 0002.
JPY/Currency Collar - FXOP201605-(US)-C85..... | Foreign currency. N/A Currency.... | Mizuho Bank, Ltd....... RBOPEZSDGCO3JS6CEU02.. | .05/18/2016 | .12/13/2016 | ............. 0]...19,778,481 | ....... 114.9500 2353 ... 2,353 0 2,353 0 (1] - 44,836 | ... 0002.

JPY/Currency Collar - FXOP201605-(US)-C86..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association............... KB1H1DSPRFMYMCUFXTO09. | .05/26/2016 | .09/15/2017 | ............. 0 ... 3,075,554 | ....... 116.1900 0 14,946 | ... [ oo 14,946 | ....vvvvvennnnnd LU I 14,946 | .....vvvvvennnnn (U I (VN IR LIS - 0002............
JPY/Currency Collar - FXOP201605-(US)-C87..... Foreign currency. N/A Currency.... | Mizuho Bank, Ltd....... RBOPEZSDGCO3JS6CEU02.. | .05/26/2016 | .12/12/2017 | ............. 0. 1,661,392 | ....... 1164300 |...cccooocecrnn0 | e 31,348 | i (V) DO 10,609 | ... [ oo 10,609 | ...ovvvveveeeennd (L - .10,609 0 0 9,163 0002
JPY/Currency Collar - FXOP201605-(US)-C88..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXT09. | .05/26/2016 | .02/13/2018 | ............. 0 ... 6,447,785 | ....... 116.5100 | .covvcverrriiern0 [0 129,382 | oo (V1 IS 48,526 | .vv. | correrreernins 48,526 | .ovvvrerrirnnnn (V] 48,526 0 0 38,032 0002
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JPY/Currency Collar - FXOP201605-(US)-C89..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO09. | .05/26/2016 | .07/09/2018 | ............. 0]...10,284,810 |....... 116.5900 0 230,754 0 103,822 | ... | e 103,822 | ..oovvvveeeeennnd (L - 103,822 0 0 68,939 0002.

JPY/Currency Collar - FXOP201606-(US)-C90..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA. . KD3XUN7CBT14HNAYLUO02...  .06/02/2016 | .12/12/2017 | ............. 0 ... 1,671,282 |....... 115.5700 0 32,284 0 11,067 | .ooo [ oo 11,067 | LU I 11,067 0 0 9,217 0002............
JPY/Currency Collar - FXOP201606-(US)-C91..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO09. | .06/02/2016 | .07/09/2018 | ............. 0]...10,284,810 |....... 1158100 | ..ovooovcccc 0 | W] Relcic I BR— 0 [ 111,694 | .| 111,694 | .o (L - 111,694 0 0 68,939 0002.
JPY/Currency Collar - FXOP201606-(US)-C92..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO9. | .06/02/2016 | .09/15/2017 | ............. 0 [ 3,075,554 |....... 115.3000 | .oovvereerrrinnn (1] 54,714 | ..o (1] [ 16,880 | ... | covererienes 16,880 | ..ovvveerrennd 0 | 16,880 | [0 IS (1] I 15,163 | ... 0002.
JPY/Currency Collar - FXOP201606-(US)-C93..... Foreign currency. N/A. Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO09. | .06/02/2016 | .12/13/2016 | ............. 0|...39,556,962 |....... 113.7000 | .ovvvvrrirrinen (1 [ 480,472 0 9,043 | ... 9,043 0 9,043 0 0 89,672 0002.
JPY/Currency Collar - FXOP201606-(US)-C94..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO09. | .06/02/2016 | .02/13/2018 | ............. 0. 6,447,785 | ....... 115.6800 | ..covvoereenn {1 [ 131,727 0 53,165 |.... 53,165 0 53,165 0 0 38,032 0002.

JPY/Currency Collar - FXOP201606-(US)-C95..... Foreign currency. N/A Currency.... | Mizuho Bank, Ltd.........cooovvvveecviirrrrreviiicesreens RBOPEZSDGCO3JS6CEU02.. | .06/09/2016 | .12/13/2016 | ............. 0 ]...19,778,481 | ....... 111.6800 | ..ovovvve 0 | 246,518 | ...ccooovrvvvennnn (V) U 10,798 | .ooo [ oo 10,798 | oo LU I 10,798 | .rrrvvieennnnd (U I (N I 44,836 | oo 0002............
JPY/Currency Collar - FXOP201606-(US)-C97..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA...........ccccocooocvcceennninnns KD3XUN7CBT14HNAYLUO2... | .06/16/2016 | .12/13/2016 | ............. 0 ]...19,778,481 | ....... 109.0600 28,026 |.... 28,026 0 28,026 0 (] IO 44836 | ... 0002
JPY/Currency Collar - FXOP201606-(US)-C98..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA..............ccccccccvvvvnnnnns KD3XUN7CBT14HNAYLUO02... | .06/16/2016 | .09/15/2017 | ............. 0 ... 3,075,554 |....... 110.8100 28,907 | ... 28,907 0 28,907 0 (U I 15,163 | ... 0002
JPY/Currency Collar - FXOP201606-(US)-C99..... Foreign currency. NI/A. Currency.... | Goldman Sachs Bank USA..........cccccooouvvviicvinnnnnens KD3XUN7C6T14HNAYLUO02... | .06/16/2016 | .12/12/2017 | ............ 0 ... 1671282 | ... 1111600 | .ooccccccienn0 | 00033,000 | 0 [ 19,193 | .o [ oo 19,193 | [ - .19,193 0 0 9,217 0002
JPY/Currency Collar - FXOP201606-(US)-C100... | Foreign currency. N/A Currency.... | Mizuho Bank, Ltd.. . RBOPEZSDGCO3JS6CEU02.. | .06/16/2016 |.02/13/2018 | ............0 |.... 6,457,674 .111.3400 86,177 | .ooo | cerrierreen86,177 |0 [ 86,177 | (0] [ (0] 38,090 |... 0002
JPY/Currency Collar - FXOP201606-(US)-C101... | Foreign currency. N/A Currency.... | Mizuho Bank, Ltd. RBOPEZSDGCO3JS6CEU02.. | .06/16/2016 | .07/09/2018 ....10,304,589 .111.6200 167,338 0 0 69,072 0002.
JPY/Currency Collar - FXOP201606-(US)-C102... | Foreign currency. N/A Currency.... | Mizuho Bank, Ltd. . RBOPEZSDGCO3JS6CEU02.. | .06/23/2016 | .12/13/2016 ...19,778,481 .110.6300 0 263,653 0 16,933 | ..o [ e 16,933 [0 [ 116,933 | (VI I (] I 44836 | ... 0002.

JPY/Currency Collar - FXOP201607-(US)-C103... | Foreign currency. N/A Currency.... | Goldman Sachs Bank USA. . KD3XUN7CBT14HNAYLUO02... [ .07/08/2016 | .09/15/2017 | ............. 0 ... 5,706,092 | ....... 105.8600 | ...oooooouvve (V) IR 147,828 | .ovvvveved (V) IR 109,484 | ... | oo 109,484 | ......oovvoevnnnnd (U - 109,484 0 0 28,131 0002...........
JPY/Currency Collar - FXOP201607-(US)-C104... | Foreign currency. N/A Currency.... | Goldman Sachs Bank USA...........ccccocoooceicccennncnnns KD3XUN7CBT14HNAYLUO02... | .07/08/2016 | .12/12/2017 | ............. 0. 4,321,598 |..... 106.0800 | ....oooocccrnre (VN I 122,721 0 94,006 |.... 94,006 (L - .94,006 0 0 23,834 0002
JPY/Currency Collar - FXOP201607-(US)-C105... | Foreign currency. N/A Currency.... | Goldman Sachs Bank USA..............cccccccccviuunnnnes KD3XUN7CBT14HNAYLUO02... | .07/08/2016 | .02/13/2018 | ............. 0 [ 4,905,063 |....... 106.1800 | ....ooocvvvverneec (U - 140,668 |............. (U1 114,437 || 114,437 | . 0 [ 114,437 0 0 28,932 0002
JPY/Currency Collar - FXOP201607-(US)-C106... | Foreign currency. NI/A. Currency.... | Goldman Sachs Bank USA...........ccccoooocvvcciiinnnneces KD3XUN7C6T14HNAYLUO02... | .07/08/2016 | .07/09/2018 | ............. 0 |...10,996,835 | ....... 106.3000 | ..ooooooennn 0 | 354,284 0 292,787 | ... 292,787 0 292,787 0 (1 I 73,712 | .. 0002
JPY/Currency Collar - FXOP201607-(US)-C107... | Foreign currency. N/A Currency.... | Goldman Sachs Bank USA..........ccccoocovvcecceenenennns KD3XUN7CBT14HNAYLUO02... | .07/08/2016 | .09/11/2018 | ............. 0| 4,064,478 | ... 106.3100 | ..oooooevecc (VN I 137,628 |........... LV (ST 114,733 | o | e 114,733 | (L - 114,733 0 0 28,560 0002.

JPY/Currency Collar - FXOP201607-(US)-C108... | Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO09. | .07/26/2016 | .09/15/2017 | ............. 0 ... 5,706,092 | ....... 110.5500 | ..ovoovvevvn (VN IR 188,291 | .ovvvvvvne (V) O 59,983 [ ... | oo 59,983 | ..o (U I 59,983 0 0 28,131 0002...........
JPY/Currency Collar - FXOP201607-(US)-C109... | Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO09. | .07/26/2016 | .12/12/2017 | ............. 0. 4,321,598 |..... 110.8500 | ..oooooveecnnc 0 | 98,506 0 54,127 | ... 54,127 (L - 54,127 0 0 23,834 0002
JPY/Currency Collar - FXOP201607-(US)-C110... | Foreign currency. N/A Currency.... | Goldman Sachs Bank USA..............ccccccccviuvunnnns KD3XUN7CBT14HNAYLUO02... | .07/26/2016 | .02/13/2018 | ............ (U 4,905,063 |....... 110.9800 | ...ovvcvvvvernenc (U - 110,525 |............ (U I 65,546 | ... | oo 65,546 0 65,546 0 0 28,932 0002
JPY/Currency Collar - FXOP201607-(US)-C111.... | Foreign currency. NI/A. Currency.... | Goldman Sachs Bank USA...........ccccoooooccciiinnnnecs KD3XUN7CBT14HNAYLUO02... | .07/26/2016 | .07/09/2018 | ............. 0]...10,996,835 |....... 1112000 | .oovooociccn 0 | 279,166 |............. (V) IO 179,699 | ... oo 179,699 | ..ovvvvvenennncd [ - 179,699 | ...vvvvvvvennnnd (I I (1 I 73,712 | .. 0002.
JPY/Currency Collar - FXOP201607-(US)-C112... | Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association . KB1H1DSPRFMYMCUFXTO09. | .07/26/2016 | .09/11/2018 0] 4,064,478 .111.2500 0 28,560 0002.
JPY/Currency Collar - FXOP201608-(US)-C113... | Foreign currency. N/A Currency.... | Wells Fargo Bank, National Associatior KB1H1DSPRFMYMCUFXT09. | .08/03/2016 | .07/09/2018 10,996,835 .108.4500 .0 73,712 0002.
JPY/Currency Collar - FXOP201608-(US)-C114... | Foreign currency. N/A Currency.... | Wells Fargo Bank, National Associatior KB1H1DSPRFMYMCUFXT09. | .08/03/2016 | .09/11/2018 ,064,478 .108.5500 0 0 28,560 0002

JPY/Currency Collar - FXOP201608-(US)-C115... | Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association.. . KB1H1DSPRFMYMCUFXTO09. | .08/03/2016 | .09/15/2017 ,706,092 .107.5200 0 0 28,131 0002............
JPY/Currency Collar - FXOP201608-(US)-C116... | Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO09. | .08/03/2016 | .12/12/2017 | ............. 0 |.....c 4,321,598 |..... 107.8800 95,613 0 77,766 | ... | oo TT,766 | .o (L - 77,766 0 23,834 0002
JPY/Currency Collar - FXOP201608-(US)-C117... | Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association............... KB1H1DSPRFMYMCUFXTO9. | .08/03/2016 | .02/13/2018 | ............. 0 ... 4,905,063 |....... 108.0700 | .oovvrerrrreren (1] 108,070 0 94,945 | ... 94,945 0 | .94,945 0 28,932 0002.
JPY/[Currency Collar - FXOP201608-(US)-C118... | Foreign currency. N/A Currency.... | Goldman Sachs Bank USA. . KD3XUN7CBT14HNAYLUO02...  .08/31/2016 | .09/11/2018 | ............. 0 ... 4,064,478 | ... 105.0700 | ..oooovevrre (VN IR 173,713 | o (V) O 129,17 || e 129,117 | o (L[ - 129,117 0 28,560 0002.
JPY/Currency Collar - FXOP201608-(US)-C119... | Foreign currency. N/A Currency.... | Goldman Sachs Bank USA..........cccccocovvcecceenenennns KD3XUN7CBT14HNAYLUO2... | .08/31/2016 | .07/09/2018 | ............. 0]...10,996,835 | ....... 105.2600 | ...ooooorec 0 | 446,553 0 325,092 ... 325,092 0 325,002 0 (] I 73,712 | ... 0002
JPY/Currency Collar - FXOP201608-(US)-C120... | Foreign currency. N/A Currency.... | Goldman Sachs Bank USA. . KD3XUN7C6T14HNAYLUO2... | .08/31/2016 | .02/13/2018 | ............. 0 ... 4,905,063 |....... 105.6100 | ..oooooovver (V) IR 173,235 | oo (V) IR 122,252 | oo | e 122,252 | v (U I 122,252 0 0 28,932 0002.
JPY/Currency Collar - FXOP201608-(US)-C121... | Foreign currency. N/A Currency.... | Goldman Sachs Bank USA...........ccccocooooiciiennnnens KD3XUN7CBT14HNAYLUO02... | .08/31/2016 | .12/12/2017 | ............ 0 ... 4,321,598 |..... 105.7200 | ..oooooccccce (VN I 142,311 0 98,329 |.... 98,329 0 98,329 0 0 23,834 0002
JPY/Currency Collar - FXOP201608-(US)-C122... | Foreign currency. N/A Currency.... | Goldman Sachs Bank USA..........cccccocvvveeummenerennne KD3XUN7CBT14HNAYLUO02... | .08/31/2016 | .09/15/2017 | ............. 0 .. 5,706,092 |...... 105.7700 | ..ovvvvrrrennnn (U - 168,762 | ............. (U1 P 110,891 [ .o [ oot 110,891 | (U - 110,891 0 0 28,131 0002
JPY/Currency Collar - FXOP201609-(US)-C123... | Foreign currency. NI/A. Currency.... | Mizuho Bank, Ltd............cooccocceeemmnrriviiciicinnnnnniens RBOPEZSDGCO3JS6CEU02.. | .09/12/2016 | .09/15/2017 | ............. 0 ... 5,706,092 | ....... 104.1800 | ..oooovoccn 0 | 170,879 | ............ (V) IO 142,605 | ... | oo 142,605 | ....ovvvvveeeencd ([ - 142,605 0 0 28,131 0002
JPY/Currency Collar - FXOP201609-(US)-C124... | Foreign currency. N/A Currency.... | Mizuho Bank, Ltd....... RBOPEZSDGCO3JS6CEU02.. | .09/12/2016 | .12/12/2017 | ............. 0 ... 4,321,598 |...... 104.1300 | oo LV R 143,779 | oo LV (SR 122,279 | | o 122,279 | oo (U — 122,279 0 0 23,834 0002.
JPY/Currency Collar - FXOP201609-(US)-C125... | Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association . KB1H1DSPRFMYMCUFXTO09. | .09/12/2016 | .02/13/2018 L0 | 4,905,063 104.0300 | .ovvvceerrviieenn [ 174,843 | (V1 I 150,586 | ... | ccoorrrrnns 150,586 | ....coovvvvrnn [ 150,586 0 0 28,932 0002
JPY/Currency Collar - FXOP201609-(US)-C126... | Foreign currency. N/A Currency.... | Wells Fargo Bank, National Associatiol KB1H1DSPRFMYMCUFXTO09. | .09/12/2016 | .07/09/2018 10,996,835 .103.6900 0 390,485 390,485 0 390,485 0 0 73,712 | ... 0002
JPY/Currency Collar - FXOP201609-(US)-C127... | Foreign currency. N/A Currency.... | Wells Fargo Bank, National Associatior KB1H1DSPRFMYMCUFXT09. | .09/12/2016 | .09/11/2018 ,064,478 .103.5200 74,170 152,350 152,350 0 52,350 0 0 28,560 0002
JPY/Currency Collar - FXOP201609-(US)-C128... | Foreign currency. N/A Currency.... | Goldman Sachs Bank USA. . KD3XUN7CBT14HNAYLUO02... | .09/26/2016 | .07/09/2018 ...12,242,880 .102.2100 77,926 491,963 491,963 0 91,963 0 0 82,064 0002
JPY/Currency Collar - FXOP201609-(US)-C129... | Foreign currency. N/A Currency.... | Goldman Sachs Bank USA..............ccccccccvmnnnnnes KD3XUN7CBT14HNAYLUO2... | .09/26/2016 | .09/15/2017 | ............. 0 ... 7,515,823 |....... 102.6500 | ..o (VI O 210,927 0 225,579 | ... 225,579 0 225,579 0 (V) R 37,054 | ... 0002.
JPYICurrency Collar - FXOP201609-(US)-C130... | Foreign currency. N/A Currency.... [ Mizuho Bank, Ltd..........ccccccceeeeeeceissssssssssssssssssssis RBOPEZSDGCO3JS6CEU02.. | .09/26/2016 | .09/11/2018 | ............. 0 ... 3,807,358 |....... 102.0500 | ..oooooveevenen (VN IR 156,296 | ...ovvvvvvveenneend (V) O 164,573 | ..o | v 164,573 | covvrvvvvvennnnnd (L - 164,573 0 0 26,753 0002.
JPY/Currency Collar - FXOP201609-(US)-C131... | Foreign currency. N/A Currency.... | Goldman Sachs Bank USA...........ccccooovvuccccerunenens KD3XUN7CBT14HNAYLUO2... | .09/26/2016 | .12/12/2017 | ............ 0. 5,686,313 | ....... 102.6000 | ....ooooccccnec (VN IR 179,422 | ............ (V1 O 190,167 | ... | ccceeeennn 190,167 | ...cvvvvveeeeencd (L - 190,167 | ...cvvvvvveeenncd 0 | (V] I 31,361 | ... 0002.
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign Current | to Carrying Credit sat
Description of Items(s) Hedged, Type(s) of Date of Rate of Index Premium Premium o Valuation Exchange Year's Value of Quality of |  Inception
Used for Income Generation or Risk(s) Exchange, Counterparty Trade Maturity or | Number of|  Notional Received (Received) (Received) | Current Year Book/Adjusted d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Replicated Schedule / Exhibit Identifier (a) or Central Cleari Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value e Fair Value (Decrease) BJA.C.V. ) | Accretion Items Exposure Entity end (b)
JPY/Currency Collar - FXOP201609-(US)-C132... | Foreign currency. N/A Currency.... | Goldman Sachs Bank USA........ccccooovvvvccccennncnnes KD3XUN7CBT14HNAYLUO2... | .09/26/2016 | .02/13/2018 | ............. 0. 5,884,098 | ....... 1025100 | oo 0 [ 199,965 0 209,456 | ... 209,456 0 209,456 0 0 s 34,707 |... 0002.
0059999. Total-Purchased Options-Hedging EffECHVE-CONAIS. ...........irrrriuissuiissrrsssississs s rsssssss im0 4088888810881 182_ CEEE8 88 | s 7,235,713 |....19,425,656 | .........oocc00.... (V) IS 9,910,169 XXX .......... 9,910,169 | ....ooovvvveeeeecd 0 ... 4,967,933 | ....ooovvvinnnnnad JUJ I 0 ]...... 8,193,882 XXX XXX
0079999. Total-PUrChased OptiONS-HEAGING EBCHVE. ... .. rvvu.erruuseriis it eeeeis et ses sttt £e£E 144EEE 10 £ 14 E 14 EEE 4R 4414 14EEE £ 14EEEE 4L EE 14 EE14EE L4 4ELEEE 1150 184EEE 0L EE LR E LR LR LR LR LR E bttt | s 7,235,713 |....19,425,656 | ............. (V] I 9,910,169 XXX ........ 9,910,169 | ....coooovweeeeccd 0 ..o 4,967,933 | ... 0 e 0 ... 8,193,882 XXX XXX
0409999, TOtAl-PUICHASEA OPHONS-CONATS. .......rvvvserressessresessssssessessesesssesesssassessseseesseeessseeees s ess e ess e 8s e eeee 4958881400088 4000 8811000888 4000E8 8000288190088 8E 11000881 1000E8 1900881190081 EE 1100881000080 E 102 10800881000 E 110100 et eens s ssnens | nres 7,235,713 |....19,425,656 | ............. (] I 9,910,169 XXX ......... 9,910,169 |[....cccooonnen.d 0 [...... 4,967,933 [ ..o 0 [ 0 [..... 8,193,882 XXX XXX
0429999, TOtAI-PUICRESEA OPHONS.......vvvuuuioeirrsiissssiessssissss s8R0 6804408411481 &1L bbb | cosiss 7,235,713 |....19,425,656 |............. (V] IS 9,910,169 XXX .......... 9,910,169 | ....oooovvveeeeecd 0 ] 4,967,933 | ... 0 e 0 ]..... 8,193,882 XXX XXX
Written Options - Hedging Effective - Collars
JPY/Currency Collar -FXOP201607-A.... .| Bond Portfolio Hedge. DPART 1 Currency.... | Citibank, National Association. E570DZWZ7FF32TWEFAT6.. | .07/12/2016 | .10/12/2016 | ............. 0 |..200,000,000 |....... 111.7000 | .ovvvvvere 0 .. (951,703) 0 0 .. 0 0 0 0 (U - 182,574 | ..o 0001............
JPY/Currency Collar -FXOP201608-A.... .| Bond Portfolio Hedge. DPART1 Currency.... | JPMorgan Chase Bank, National Association....... TH6GLXDRUGQFUS7RNEY7. | .08/05/2016 | .11/07/2016 | ............. 0 |..100,000,000 |....... 108.7000 | ...ooooouecnr 0 | .....(270,000) | ............ 0 )} ) I (24,260) | ....oocccn (N I (24,260) | ....ooocn (I I [ - 162,447 | ... 0001
JPY/Currency Collar -FXOP201608-B.... .| Bond Portfolio Hedge. DPART1 Currency.... | JPMorgan Chase Bank, National Association....... THBGLXDRUGQFUS57RNEYT. |.08/10/2016 | .11/07/2016 | ............. 0 |..135,000,000 |....... 107.7800 | ...ovocvvrreneeec 0 .......(294,300) | ............ 0 3| [ I (61,834) | ..o 0 [ (61,834) | ..ooornrennd (1 I 0 [ 219,303 |... 0001
JPY/Currency Collar -FXOP201609-A.... .| Bond Portfolio Hedge. DPART1 Currency.... | Societe Generale Private Banking (Monaco)....... . 549300KUIHN585DKX254...... .09/02/2016 | .12/05/2016 | ............. 0 |..250,000,000 |....... 111.6300 | ..oooovcccee 0 | .......(750,000) 0 ) (90,018) (I I (90,018) 0 0 535,218 0001
JPY/Currency Collar -FXOP201609-B Bond Portfolio Hedge. DPART1 Currency.... | Barclays Bank PLC.. . G5GSEF7VJP5I7TOUK5573...... .09/06/2016 | .12/06/2016 ..250,000,000 .111.7000 ) (93,765) 0 (93,765) 0 0 539,257 0001
JPY/Currency Collar -FXOP201609-C. Bond Portfolio Hedge. DPART1 Currency.... | Barclays Bank PL G5GSEF7VJP5I70UK5573 .09/07/2016 | .12/07/2016 ..125,000,000 .109.2800 (148,851) ) 0 0
JPY/Currency Collar -FXOP201609-D. Bond Portfolio Hedge. DPART1 Currency.... | Morgan Stanley & Co. International PLC. . 4PQUHN3JPFGFNF3BB653... | .09/08/2016 | .12/08/2016 ..250,000,000 .109.5300 (276,696) ) 0 0
JPY/Currency Collar -FXOP201609-E.... .| Bond Portfolio Hedge. DPART 1 Currency.... | Citibank, National Association. E570DZWZ7FF32TWEFAT6.. | .09/09/2016 | .12/09/2016 | ............. 0 |..250,000,000 |....... 1111000 | .ovvvevvree 0 .. (U{VRVIVI0) IR 0 (144410 || e (144 A10) [ oo 0. (144,410) | coovvrrrvvcennnnnd (U IR 0. 851,198 | 0001............
JPY/Currency Collar -FXOP201609-F.................. Bond Portfolio Hedge. DPART1 Currency.... | JPMorgan Chase Bank, National Association....... TH6GLXDRUGQFUS7RNEY7. |.09/12/2016 | .12/12/2016 | ............. 0 |..125,000,000 |....... 109.6500 | ....ooooocccnnc 0 | ......(350,000) | ............ 0 (182473) || e (152,173) | ccovcvvvviinnnnnd 0 [ . (152,173) | ccovcrrvvvveennnnd (I I 0 0001
JPY/Currency Collar -FXOP201609-TA(HY)......... Bond Portfolio Hedge. DPART1 Currency.... | The Bank of Tokyo-Mitsubishi UFJ, Ltd................. C3GTMMZIHMY46P40IX74... | .09/13/2016 | .12/13/2016 | ............. 0 |..230,000,000 |....... 109.3200 | ..ovvoveeviee 0 | .....(664,195) 0 (336,042) (336,042) 0 [ (336,042) [ 1cvvvvrsrinn LV PR LV 521,390 | ... 0001
JPY/Currency Collar -FXOP201609-NG(HY)........ Bond Portfolio Hedge. D PART 2 Currency.... | Morgan Stanley & Co. International PLC............... 4PQUHN3JPFGFNF3BB653... | .09/13/2016 | .12/13/2016 | ............. 0 |..200,000,000 |....... 109.8500 | ...oooooccennn 0 | .....(600,000) | ............ 0 ..(236,082) | ... | covveeeens (236,082) | ..cvvvvvvenennnd 0 [ . (236,082) | .cvvvvvveeennnd (VI I (I I 453,382 | ... 0001
JPY/Currency Collar - FXOP201507-(US)-C3....... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA..........ccccoocovvcecceenenennns KD3XUN7CBT14HNAYLUO02... | .07/29/2015 | .12/13/2016 | ............. 0 ... 5,775,316 | ....... 117.5400 | ....... (133,791) 0 0 (804,959) | ... | cevvveeees (804,959) | ...ccvvvvvvnennnd 0 [ . (658,377) | cccvvvvvvvveennncd (VI I (1 I 13,002 |... 0002
JPY/Currency Collar - FXOP201508-(US)-C10..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXT09. | .08/19/2015 | .12/13/2016 | ............. 0 ... 5,775,316 | ....... 1181100 | ....... (125,123) 0 (832,375) (832,375) 0| . (674,002) | v (U I (U IR 13,092 | oo 0002...........
JPY/Currency Collar - FXOP201509-(US)-C19..... Foreign currency. N/A Currency.... | The Bank of Tokyo-Mitsubishi UFJ, Ltd................. C3GTMMZIHMY46P40IX74... | .09/03/2015 | .12/13/2016 | ............. 0 ... 2,887,658 |....... 1143200 | ......... (71,540) 0 0 (333,304) (333,304) 0 [ . (285,001) 0 0 6,546 0002
JPY/Currency Collar - FXOP201510-(US)-C26..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA..........ccccocvvvceumrenerrnnne KD3XUN7CBT14HNAYLUO02... | .10/27/2015 | .12/13/2016 | ............. (U 1,226,266 | ....... 114.6700 | ......... (27,000) 0 0 (144,658) | ... | wevvveeens (144,658) | ...ccvvvvvvennnnd 0. (122,487) 0 0 2,780 0002
JPY/Currency Collar - FXOP201512-(US)-C44..... Foreign currency. NI/A. Currency.... | Goldman Sachs Bank USA...........ccccoooooccciiinnnnecs KD3XUN7CBT14HNAYLUO02... | .12/15/2015 | .12/13/2016 | ............. 0 ... 2,116,297 | ....... 115.9400 | ......... (43,336) 0 0 (269,952) | ... | cevvveeees (269,952) | .ccvvvvvveennnad (V] I (225,488)
JPY/Currency Collar - FXOP201507-(US)-C4 Foreign currency. N/A Currency.... | Goldman Sachs Bank USA. . KD3XUN7CBT14HNAYLUO02... | .07/29/2015 | .01/31/2017 L0 5,715,981 .117.2400 142,241) 0 0 (800,064) | ... | <vveevnne (800,064) | .....ovceveeennnd 0 ..(641,234)
JPY/Currency Collar - FXOP201507-(US)-C5. Foreign currency. N/A Currency.... | Goldman Sachs Bank US, KD3XUN7C6T14HNAYLUO02... | .07/29/2015 | .07/24/2017 26,691,060 .115.2300 775,120) 0 0 (3,637,629) (3,637,629) )
JPY/Currency Collar - FXOP201507-(US)-C6. Foreign currency. N/A Currency.... | Goldman Sachs Bank US, KD3XUN7CBT14HNAYLUO02... | .07/29/2015 | .09/18/2017 ,711,234 .114.4300 292,411) 0 0 (1,304,489) .(1,304,489) | ... )
JPY/Currency Collar - FXOP201508-(US)-C11..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association...... . KB1H1DSPRFMYMCUFXTO09. | .08/19/2015 | .01/31/2017 ,715,981 .117.6000 131,362) 0 0 (817,406) | ... (817,406) )
JPY/Currency Collar - FXOP201508-(US)-C12..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO09. | .08/19/2015 | .07/24/2017 | ............. 0 |...26,691,060 |...... 115.7800 737,453) 0 0 (3,768,029 | ... | weceees (3,768,029) | ....ooovvvunnec 0] ..(2861 993)
JPY/Currency Collar - FXOP201508-(US)-C13..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association.............. KB1H1DSPRFMYMCUFXTO09. | .08/19/2015 | .09/18/2017 | ............. 0 .. 9,711,234 |....... 115.2100 283,191) 0 0 (1,371,607) [ .ov. | weveens (1,371,607) [ covvvevverrcnnd 0 | ....(1,027,841) | ccocovrrvvrrrnnnnd (1 I (U [ 48,082 | ... 0002
JPY/Currency Collar - FXOP201509-(US)-C14..... Foreign currency. N/A Currency.... | Mizuho Bank, Ltd.........cooovvvvceciieennrreeiicccsenriens RBOPEZSDGCO3JS6CEU02.. | .09/03/2015 | .09/18/2017 | ............. 0 ... 4855617 | ... 111.9300 150,000) 0 0 (580,680) (580,680) 0. (450,791) | ccovvrrrvvvinnnnnd (LI I (U IR 24041 | 0002............
JPY/Currency Collar - FXOP201509-(US)-C16..... Foreign currency. N/A Currency.... | Mizuho Bank, Ltd............c...ccceeerrcrrivieccerrccnrnnaenns RBOPEZSDGCO3JS6CEU02.. | .09/03/2015 | .01/31/2017 | ............ 0 ... 2,857,991 | ....... 113.8900 | ......... (74,000) 0 0 (333,960) | ... | covvveeees (333,960) | .cvvvveveeennnd (V) I (279,016) 0 0 8,353 0002.
JPY/Currency Collar - FXOP201509-(US)-C17..... Foreign currency. N/A Currency.... | Mizuho Bank, Ltd RBOPEZSDGCO3JS6CEU02.. | .09/03/2015 | .07/24/2017 | ............. 0 |...13,350,475 | ....... 1124000 | ....... (405,000) 0 0 (1,582,139) | ... | oo (1,582,139) | ..oovvvvvvvvninnn 0 | ...(1,248,687) 0 0 60,631 0002.
JPY/Currency Collar - FXOP201509-(US)-C21..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO09. | .09/28/2015 | .09/18/2017 | ............. 0 ... 1,611,946 | ... 111.3400 | ......... (51,200) 0 0 (185,021) | coo. | covvveeeas (185,021) | ccccvvvvvvvenennnd 0 [ . (145,140)
JPY/Currency Collar - FXOP201510-(US)-C22..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA..........cccccocvvveeummenerennne KD3XUN7CBT14HNAYLUO02... | .10/12/2015 | .07/24/2017 | ............ 0 [..11,412,184 | ...... 111.9000 | ....... (324,000) 0 0 (1,290,889) | ... | weeeeer (1,290,889) | ..ovecevevrnmec 0| ...(1,021,839)
JPY/Currency Collar - FXOP201510-(US)-C23..... Foreign currency. NI/A. Currency.... | Goldman Sachs Bank USA..........cccccooovcvvccciiinnnees KD3XUN7CBT14HNAYLUO02... | .10/12/2015 | .09/18/2017 | ............ 0 ... 6,477,453 | ....... 111.2500 | ....... (191,300) 0 0 (729,197) | cooo | covvveeens (729,197) | ccovvvvvvvvnnnnnd 0| . (568,642)
JPY/Currency Collar - FXOP201510-(US)-C24..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA...............cccccoccvvmnnnnnes KD3XUN7CBT14HNAYLUO2... | .10/12/2015 | .12/12/2017 | ............. 0 ... 4311700 | ... 110.3400 | ....... (136,500) 0 0 (488,341) | ... | ceovveeees (488,341) )
JPY/Currency Collar - FXOP201510-(US)-C27..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA. . KD3XUN7CBT14HNAYLUO02... | .10/27/2015 | .01/31/2017 L0 [ 1,453,718 .114.1500 ..(34,000) 0 0 (170,364) (170,364) | .. )
JPY/Currency Collar - FXOP201510-(US)-C2 Foreign currency. N/A Currency.... | Goldman Sachs Bank US, KD3XUN7CBT14HNAYLUO02... | .10/27/2015 | .07/24/2017 11,412,184 .112.5000 (320,000) 0 0 (1,338,533) | ... .(1,338,533) )
JPY/Currency Collar - FXOP201510-(US)-C2 Foreign currency. N/A Currency.... | Goldman Sachs Bank US; KD3XUN7C6T14HNAYLUO02... | .10/27/2015 | .09/18/2017 477,453 .111.9400 (190,000) 0 0 (759,685) (759,685) )
JPY/Currency Collar - FXOP201510-(US)-C30..... Foreign currency. N/A Currency.... | Goldman Sachs Bank US, . KD3XUN7CBT14HNAYLUO02... | .10/27/2015 | .12/12/2017 ,311,709 .110.8200 (133,000) 0 0 (502,041) (502,041) | .. )
JPY/Currency Collar - FXOP201511-(US)-C31..... Foreign currency. N/A Currency.... | The Bank of Tokyo-Mitsubishi UFJ, Ltd................. C3GTMMZIHMY46P40IX74... | .11/05/2015 | .07/24/2017 | ............. 0 [..11412,184 | ... 114.5100 | ....... (310,000) 0 0 (1,500,598) | ... | woooon (1,500,598) | ...ovvvvvvvvrrnnn 0] ..(1,154 993) .................. (V) RS (V) DR 51,828 | ... 0002.
JPY/Currency Collar - FXOP201511-(US)-C32..... Foreign currency. N/A Currency.... | The Bank of Tokyo-Mitsubishi UFJ, Ltd................. C3GTMMZIHMY46P40IX74... | .11/05/2015 | .09/18/2017 | ............. 0 ... 6,477,453 | ....... 1139100 | ....... (185,000) 0 0 (851,289) | vov. | covvveeees (851,289) | ccovvvvvvvvennnnnd 0| . (645,924) 0 0 32,071 0002.
JPY/Currency Collar - FXOP201511-(US)-C33..... Foreign currency. N/A Currency.... | The Bank of Tokyo-Mitsubishi UFJ, Ltd................. C3GTMMZIHMY46P40IX74... | .11/05/2015 | .12/12/2017 | ............ 0. 4,311,709 | ... 1131600 | ....... (130,000) 0 0 (571,675) | cooe | cevvveeees (CYARCTE) N I 0] o (423,879) 0 0 23,780 0002
JPY/Currency Collar - FXOP201511-(US)-C34..... Foreign currency. N/A Currency.... | Mizuho Bank, Ltd.........ccccccccceeeececieccccvivccvccsisciinis RBOPEZSDGCO3JS6CEU02.. | .11/30/2015 | .07/24/2017 | ............. 0 ]...11,412,184 | ...... 115.0400 (300,000) 0 0 (1,561,655) | .... | oo (1,561,655) | ..ovvvvvvvvvvrnnn 0 | ....(1,200,336) | ..ovvvvvvvvvvnnnn (U IR (] IR CYR:72: 0 (- 0002...........
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1 2 3 4 5 6 7 9 10 1" 12 13 16 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Strike Price, | Initial Costof | Initial Cost of C Total Foreign Current | to Carrying Credit sat
Description of Items(s) Hedged, Type(s) of Date of Rate of Index Premium Premium o Exchange Year's Value of Quality of |  Inception
Used for Income Generation or Risk(s) Exchange, Counterparty Trade Maturity or Notional Received (Received) (Received) | Current Year d Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Replicated Schedule / Exhibit Identifier (a) or Central Cleari Date Expiration Amount (Paid) Paid Paid Income e Fair Value BJA.C.V. ) | Accretion Items Exposure Entity end (b)

JPY/Currency Collar - FXOP201511-(US)-C35..... Foreign currency. N/A Currency.... | Mizuho Bank, Ltd...........cc..occeeerrcrrrveecerrccennncenes RBOPEZSDGCO3JS6CEU02.. | .11/30/2015 | .09/18/2017 | ...........0 | ... 6,477,453 | ....... 1145500 | ....... (180,000) 0 0 | creeeeeneenn(890,733) [ oo | e (890,733) | cccvvvvvvceeenn0 | (674,605) 0 32,071 0002

JPY/Currency Collar - FXOP201511-(US)-C36..... Foreign currency. N/A Currency.... | Mizuho Bank, Ltd RBOPEZSDGCO3JS6CEU02.. | .11/30/2015 | .12/12/2017 | ............0 | ...... 4,311,709 | ... 113.7800 | ....... (130,000) 0 0 | ccvieeeerrnnnnn(598,025) [ oot | oo (598,025) | .vvvvvviernnc0 | (442,826) 0 23,780 0002............
JPY/Currency Collar - FXOP201512-(US)-C37..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO09. | .12/11/2015 | .07/24/2017 ...11,896,756 | ....... 112.7100 | ....... (317,943) 0 0 | coveeeeenen(1,425,963) | ... | s (1,425,963) (1,126,020) | .covvvvvvceennnc0 | (1 I 54,029 0002
JPY/Currency Collar - FXOP201512-(US)-C38..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association.............. KB1H1DSPRFMYMCUFXTO09. | .12/11/2015 | .09/15/2017 | ............0 | ...... 5,745,649 | ... 112.0800 | ....... (161,694) 0 0| coiienrn(688,248) [ oo | e (688,248) | ....ovvvceernn0 | s (536,173) 0 28,326 0002
JPY/Currency Collar - FXOP201512-(US)-C39..... Foreign currency. N/A. Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXT09. [ .12/11/2015 | .12/12/2017 | ...........0 |...... 4,034,810 |....... 112.0000 | ....... (120,473) 0 0 (507,818) [ ..ooocrevrren0 | i (384,254) 0 22,253 0002
JPY/Currency Collar - FXOP201512-(US)-C40..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO09. | .12/15/2015 | .07/24/2017 ...11,896,756 | ....... 113.6600 | ....... (306,702) 0 0 | ccoveeeeennne(1,504,625) | ... | ... (1,504,625) (1,175,804) | .ccovvvvvcceennn0 | (V] I 54,029 0002

JPY/Currency Collar - FXOP201512-(US)-C41..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association............... KB1H1DSPRFMYMCUFXTO09. | .12/15/2015 | .09/15/2017 | ............0 |...... 5,745,649 | ....... 1134700 | ....... (156,915) 0 0 | e 731,130) [ o | (731,130) | coovvvvvvirennns0 | s (562,870) 0 28,326 0002............
JPY/Currency Collar - FXOP201512-(US)-C42..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO09. | .12/15/2015 | .12/12/2017 | ............0 | ...... 4,034,810 |....... 1123200 | ....... (119,418) 0 0 | ccvereereeennn(516,459) | oot | o (516,459) | ....ovvvvceeenn0 | (389,370) 0 22,253 0002.
JPY/Currency Collar - FXOP201512-(US)-C45..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA..............ccccccccvvvvnnnnns KD3XUN7CBT14HNAYLUO2... | .12/15/2015 | .01/31/2017 | ...........0 | ....... 2,108,386 |....... 115.2400 | ......... (46,000) 0 0 | coienrennn(264,212) [ | e (264,212) | covvvvvveceennn0 | s (217,204) 0 6,162 0002
JPY/Currency Collar - FXOP201601-(US)-C47..... Foreign currency. N/A. Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXT09. | .01/06/2016 | .12/13/2016 | ............0 |...... 2,092,563 |....... 114.7300 | .oovvvvecrrin 0 | oo (46,830) | ..voovvven 0 | cooreerennn(249,093) [ oo | covivenee (249,093) ) 0002
JPY/Currency Collar - FXOP201601-(US)-C48..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association. . KB1H1DSPRFMYMCUFXT09. | .01/06/2016 | .01/31/2017 | ............0 |...... 2,790,081 .113.3100 (310,891) | .. ) 0002.
JPY/Currency Collar - FXOP201601-(US)-C4! Foreign currency. N/A Currency.... | Wells Fargo Bank, National Associatior KB1H1DSPRFMYMCUFXT09. | .01/06/2016 | .07/24/2017 11,817,642 .111.4600 .(1,313,776) ) 0002
JPY/Currency Collar - FXOP201601-(US)-C50..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association.. . KB1H1DSPRFMYMCUFXTO09. | .01/06/2016 | .09/15/2017 ,329,114 .111.0700 (714,496) | .. 0002

JPY/Currency Collar - FXOP201601-(US)-C51..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association............... KB1H1DSPRFMYMCUFXTO09. | .01/06/2016 | .12/12/2017 | ............0 | ...... 6,329,114 | ...... 110.3300 | .ovvovveerren 0 .. (184,724) | oo 0 | crreerenennn(726,162) [ o | e (726,152) | ccovvvvvvieennnc0 | s (726,152) 0002...........
JPY/Currency Collar - FXOP201601-(US)-C52..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO09. | .01/06/2016 | .02/13/2018 | ............0 |...... 4219413 | ... 109.8600 | .....oooccccrnc 0| e (129,673) | ...covvceeee 0 | ciieeeenennnn(492,228) | oot | e (492,228) | ....vvvveeeenn0 | (492,228) 0002.
JPY/Currency Collar - FXOP201601-(US)-C53..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association.............. KB1H1DSPRFMYMCUFXTO09. | .01/29/2016 | .07/24/2017 L 11,817,642 113.5400 | ...ooovvcvviennnn 0| .o (304,974) | ......cccnn 0 | e (1,484,752) [ .o | o (1,484,752) ....(1,484,752) 0002
JPY/Currency Collar - FXOP201601-(US)-C55..... Foreign currency. N/A. Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO09. | .01/29/2016 | .12/13/2016 | ............0 |...... 2,092,563 |....... 111.4300 0 (26,972) (195,532) [ .oooovvrvvirnen0 | e (195,532) 0002.
JPY/Currency Collar - FXOP201601-(US)-C56..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO09. | .01/29/2016 | .01/31/2017 | ............0 | ...... 2,790,081 | ....... 111.0800 | .ooooveereec 0 | e (34,061) (264,048) | .....oovcceeen0 | (264,048) 0002.

JPY/Currency Collar - FXOP201601-(US)-C57..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA. . KD3XUN7CBT14HNAYLUO02... | .01/29/2016 | .09/15/2017 | ............0 | ...... 6,329,114 | ....... 1125300 | .oovooveeren 0 .. (172,185) (767,583) | .covvvvvvviiennnc0 | s (767,583) 0002...........
JPY/Currency Collar - FXOP201601-(US)-C58..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA...........ccccoooooccccicennnnnnns KD3XUN7CBT14HNAYLUO02... | .01/29/2016 | .12/12/2017 | ..........0 | ...... 6,329,114 | ....... 111.5500 | .oooooeeccnc 0| . (186,776) (767,649) | ....oovvvceeeen0 | (767,649) 0002.
JPY/Currency Collar - FXOP201601-(US)-C59..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA..............ccccccccviuvunnnns KD3XUN7CBT14HNAYLUO02... | .01/29/2016 | .02/13/2018 | ...........0 | ...... 4219413 | ... 110.8000 | ...ovvevrvenneec 0| . (131,175) (512,939) | ccovvvvvvieernn0 | s (512,939) 0002
JPY/Currency Collar - FXOP201602-(US)-C60..... Foreign currency. NI/A. Currency.... | Goldman Sachs Bank USA...........ccccoooooccciiinnnnecs KD3XUN7CBT14HNAYLUO02... | .02/04/2016 | .01/31/2017 | ...........0 |...... 2,790,081 |....... 104.9900 (35,920) (138,629) | .coovvvvvvieeenn0 | s (138,629) 0002
JPY/Currency Collar - FXOP201602-(US)-C62..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA. . KD3XUN7CBT14HNAYLUO2... | .02/04/2016 | .02/13/2018 ..4,219,413 .106.7900 ..(137,257) (404,395) | ... ) 0002.
JPY/Currency Collar - FXOP201602-(US)-C6: Foreign currency. N/A Currency.... | Wells Fargo Bank, National Associatior KB1H1DSPRFMYMCUFXTO9. | .02/04/2016 | .12/12/2017 ,329,114 .107.3900 96,456) (604,930) ) 0002.
JPY/Currency Collar - FXOP201602-(US)-C6: Foreign currency. N/A Currency.... | Goldman Sachs Bank US, KD3XUN7CBT14HNAYLUO02... | .02/04/2016 | .12/13/2016 ,092,563 .106.2100 (28,154) (108,841) | .. ) 0002.
JPY/Currency Collar - FXOP201602-(US)-C65..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association....... . KB1H1DSPRFMYMCUFXTO09. | .02/04/2016 | .07/24/2017 ....11,817,642 .102.0200 84,722) (607,827) ) 0002.
JPY/Currency Collar - FXOP201602-(US)-C66..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA...........ccccccoooccccieennnnnnns KD3XUN7CBT14HNAYLUO02... | .02/04/2016 | .09/15/2017 | ...........0 | ... 6,329,114 | ....... 108.0400 |....ooocccccnrc 0| . (180,902) (575,952) | ccccvvvvviieennn0 | (575 952) [ oo | i (1 I 31,203 0002.
JPY/Currency Collar - FXOP201603-(US)-C67..... | Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO09. | .03/03/2016 | .02/13/2018 | ............0 |...... 5,058,940 |......... 96.3600 | ....coorrrrrrennnn (V) QO (131,508) (221,027) | oo | (221,027) 0 29,840 0002.

JPY/Currency Collar - FXOP201603-(US)-C68..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO09. | .03/03/2016 | .01/31/2017 | ............0 | ...... 6,466,871 | ....... 102.3400 | ..oooooccrreen 0| . (118,000) (225,095) | ...ovvvvvvceennn0 | s (225,095) | vvvvvvvieen0 [ (1 I 18,900 | .oovvvvveeeees 0002............
JPY/Currency Collar - FXOP201603-(US)-C69..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO09. | .03/03/2016 | .12/13/2016 | ...........0 |..... 6,504,747 | ....... 1035200 | ..oooooorcencn 0| e (108,798) (224,355) | ...cvvvvceennn0 | (224,355) | v 0 [ (] I 14,746 0002.

JPY/Currency Collar - FXOP201603-(US)-C71..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA. . KD3XUN7C6T14HNAYLUO2... | .03/30/2016 | .02/13/2018 | ............0 |...... 3,034,810 |......... 94.2300 [ ...cooorrrrrreennnn 0 | (58,457) (107,973) | oovvvvvvviin0 | (107,973) | covvvvvvvvvrrnnnn0 | v (VN IR 17,901 | oo 0002...........
JPY/Currency Collar - FXOP201604-(US)-C72..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA...........ccccocooooiciiennnnens KD3XUN7CBT14HNAYLUO02... | .04/07/2016 | .07/24/2017 ...10,462,816 | ......... 92.5100 | ...ccooorrrrrecennc 0 .. (201,830) (185,804) | .....oovcceeee0 | (185,804) | ....cccvvvvecn0 [ (1 I 47517 0002.
JPY/Currency Collar - FXOP201604-(US)-C73..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA..............ccccccccvvivunnnnnns KD3XUN7CBT14HNAYLUO2... | .04/07/2016 | .09/15/2017 | ............0 |..... 3,065,665 |........ 91.8700 | ..ooooorvrerenn (U I (62,482) (60,788) | ..oovvvrveeeern0 | s (60,788) | ..o 0 [ v (U [ 15,114 0002
JPY/Currency Collar - FXOP201604-(US)-C74..... Foreign currency. NI/A. Currency.... | Goldman Sachs Bank USA..........cccccooovcvvccciiinnnees KD3XUN7CBT14HNAYLUO2... | .04/07/2016 | .12/12/2017 | ...........0 | ...... 1,661,392 |......... 90.5600 0 (36,504) (37,341) | o0 | (37,341) 9,163 0002
JPY/Currency Collar - FXOP201604-(US)-C75..... Foreign currency. N/A Currency.... | Mizuho Bank, Ltd....... RBOPEZSDGCO3JS6CEU02.. | .04/07/2016 | .02/13/2018 | ............0 |..... 6,447,785 | ......... 89.4000 | ..oovvvvverrree 0 [ ... (148,003) ) [ | (157,298) 38,032 0002.
JPY/Currency Collar - FXOP201604-(US)-C76..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association . KB1TH1DSPRFMYMCUFXTO09. | .04/27/2016 | .07/09/2018 ...10,284,810 (238,858) ) (336,928) 68,939 0002
JPY/Currency Collar - FXOP201604-(US)-C7: Foreign currency. N/A Currency.... | Mizuho Bank, Ltd. RBOPEZSDGCO3JS6CEU02.. | .04/27/2016 | .07/24/2017 10,462,816 181,377) ) 01,194) 47517 0002.
JPY/Currency Collar - FXOP201604-(US)-C7¢ Foreign currency. N/A Currency.... | Wells Fargo Bank, National Associatior KB1H1DSPRFMYMCUFXT09. | .04/27/2016 | .09/15/2017 ,075,554 (51,600) ) (92,390) 15,163 0002.
JPY/Currency Collar - FXOP201604-(US)-C79..... Foreign currency. N/A Currency.... | Mizuho Bank, Ltd...... . RBOPEZSDGCO3JS6CEU02.. | .04/27/2016 | .12/12/2017 ,661,392 (32,772) ) RO | B I (61,246) 9,163 0002
JPY/Currency Collar - FXOP201604-(US)-C80..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association............... KB1H1DSPRFMYMCUFXTO9. | .04/27/2016 | .02/13/2018 | ...........0 |...... 6,457,674 |......... 92.4600 | ..ovooorerrnn 0 ....(133,649) (203, 549) (203,549) 38,090 0002.

JPY/Currency Collar - FXOP201605-(US)-C81..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA. . KD3XUN7CBT14HNAYLUO02... | .05/03/2016 | .09/15/2017 | ............0 |...... 3,075,554 |........ 89.5500 | ....ccoorrrrrrenrec (V) I (61,600) | oovvvvvverccenns0 [ e (48,139) | o | s (G e) ) IS | I R (48,139) | ccovvvvrrrrrien [ (VN IR LIS - 0002............
JPY/Currency Collar - FXOP201605-(US)-C82..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA...........ccccooovvuccccerunenens KD3XUN7CBT14HNAYLUO02... | .05/03/2016 | .12/12/2017 | ..........0 | ...... 1,661,392 | ......... 87.7800 | ....cccoorvvecensn 0 | e (32,772) (29,021) (29,021) 0 9,163 0002
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Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Strike Price, | Initial Costof | Initial Cost of c Unrealized | Total Foreign Current | to Carrying Credit sat
Description of Items(s) Hedged, Type(s) of Date of Rate of Index Premium Premium o Valuation Exchange Year's Value of Quality of | Inception
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Description Replicated Schedule / Exhibit Identifier (a) or Central Cleari Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value e Fair Value (Decrease) BJA.C.V. ) | Accretion Items Exposure Entity end (b)

JPY/Currency Collar - FXOP201605-(US)-C83..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA..........cccccocovveecceerrccnnns KD3XUN7CBT14HNAYLUO02... | .05/03/2016 | .02/13/2018 | ............. 0. 6,457,674 | ........ 86.2700 | .....cooorvvenecen. 0| .....(133,649) (117,522) | oo 0| (117,522) | oo (VI I (V[ I 38,090 0002.

JPY/Currency Collar - FXOP201605-(US)-C84..... Foreign currency. N/A Currency.... | Mizuho Bank, Ltd........cooovveveeivrerrrreciiiccssrens RBOPEZSDGCO3JS6CEU02.. | .05/03/2016 | .07/09/2018 | ............. 0]...10,284,810 |......... 83.7500 0 (238,858) (VATSE10) N IR 0. (216,180) 0 0 68,939 0002............
JPY/Currency Collar - FXOP201605-(US)-C85..... Foreign currency. N/A Currency.... | Mizuho Bank, Ltd....... RBOPEZSDGCO3JS6CEU02.. | .05/18/2016 | .12/13/2016 | ............. 0 ]...19,778,481 | ....... 100.5900 | ...ooooorernn 0| . (251,896) (393,309) | cccrvvviineennnd 0 [ . (393,309) | v (I I (1 IO 44,836 0002.
JPY/Currency Collar - FXOP201605-(US)-C86..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO9. | .05/26/2016 | .09/15/2017 | ............. 0 [ 3,075,554 |........ 94.8000 0 (53,608) (85,447) 0| s (85,447) | covvvvrrrrirnnnnd [0 IS (1] I 15,163 0002.
JPY/Currency Collar - FXOP201605-(US)-C87..... Foreign currency. NI/A. Currency.... | Mizuho Bank, Ltd....... RBOPEZSDGCO3JS6CEU02.. | .05/26/2016 | .12/12/2017 | ............. 0 ... 1,661,392 |......... 93.2700 | ...ccoocerrrreennns 0 | v (31,348) | ccoovvvvvvicceen0 [ e (49,293) | i | (49,293) | ..o (I I (49,293) 0 0 9,163 0002
JPY/Currency Collar - FXOP201605-(US)-C88..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO09. | .05/26/2016 | .02/13/2018 | ............. 0. 6,447,785 |......... 91.9300 | .oorverrernenn 0 .. (129,382) (194,436) [ ..eoonvveernn 0. (194,436) 0 0 38,032 0002.

JPY/Currency Collar - FXOP201605-(US)-C89..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association............... KB1H1DSPRFMYMCUFXTO09. | .05/26/2016 | .07/09/2018 | ............. 0]...10,284,810 |......... 89.2300 | ...coorrrrrrrennnc 0 .. (230,754) (329,175) 0| . (329,175) 0 0 68,939 0002............
JPY/Currency Collar - FXOP201606-(US)-C90..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA...........ccccocooocvcceennninnns KD3XUN7CBT14HNAYLUO2... | .06/02/2016 | .12/12/2017 | ............. 0 ... 1,671,282 92.6400 0 (32,284) | o0 [ e (45,229) | o | (45,229) | ..o (N I (45,229) 0 0 9,217 0002
JPY/Currency Collar - FXOP201606-(US)-C91..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association............... KB1H1DSPRFMYMCUFXT09. | .06/02/2016 | .07/09/2018 | ............ 0 1...10,284,810 |......... 88.0700 | ..oovvrrcrrerernn (1] (231,999) (302,537) 0 (302,537) 0 0 68,939 0002.
JPY/Currency Collar - FXOP201606-(US)-C92..... Foreign currency. N/A. Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO9. | .06/02/2016 | .09/15/2017 | ............. 0 [ 3,075,554 |........ 93.9500 | ..cvvvuerrririnn 0 | oo (54,714) | oo [ e (T8 ATAY | i | (78,474) 3 [T o I OO (U1 15,163 0002
JPY/Currency Collar - FXOP201606-(US)-C93..... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association . KB1H1DSPRFMYMCUFXTO09. | .06/02/2016 | .12/13/2016 ....39,556,962 ..(480,472) (735,601) | ... ) 0 89,672 0002
JPY/Currency Collar - FXOP201606-(US)-C9: Foreign currency. N/A Currency.... | Wells Fargo Bank, National Associatior KB1H1DSPRFMYMCUFXTO9. | .06/02/2016 | .02/13/2018 447,785 31,727) (181,418) | .. ) 0 8,032 0002
JPY/Currency Collar - FXOP201606-(US)-C95..... Foreign currency. N/A Currency.... | Mizuho Bank, Ltd....... . RBOPEZSDGCO3JS6CEU02.. | .06/09/2016 | .12/13/2016 ...19,778,481 ..(246,518) (238,704) | ...ccovvvcceenn0 | 1(238,704) [ o0 | e (] I 44,836 0002

JPY/Currency Collar - FXOP201606-(US)-C97..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA. . KD3XUN7CBT14HNAYLUO02... [ .06/16/2016 | .12/13/2016 | ............. 0]...19,778,481 | ........ 941400 | ..o 0 .. (223,000) 0 (83,660) | .... (83,660) (N I 44,836 | oo 0002...........
JPY/Currency Collar - FXOP201606-(US)-C98..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA...........ccccocoooceicccennncnnns KD3XUN7CBT14HNAYLUO02... | .06/16/2016 | .09/15/2017 | ............. 0 ... 3,075,554 |......... 88.1700 | ....ccooorrrnncens 0 | e (65,000) | ............ 0 (41,739) | cooo [ v (41,739) | ccocvvccnviccc0 [ eec(@1,739) [0 (1 I 15,163 0002.
JPY/Currency Collar - FXOP201606-(US)-C99..... Foreign currency. N/A Currency.... | Goldman Sachs Bank USA..........ccccocvveceumeenerrnnes KD3XUN7CBT14HNAYLUO02... | .06/16/2016 | .12/12/2017 | ............. (U 1,671,282 |......... 86.5200 0 (33,000) 0 (25,992) | .... (25,992) 0 9,217 0002
JPY/Currency Collar - FXOP201606-(US)-C100... | Foreign currency. NI/A. Currency.... | Mizuho Bank, Ltd...........oooocooccieemmnrreciicciciccnniens RBOPEZSDGCO3JS6CEU02.. | .06/16/2016 | .02/13/2018 | ............. 0 ... 6,457,674 |......... 85.0500 | ....cccoorrrreennec 0 [ .. (GEYACCT) ) po— 0 (109,150) [ .oo. | o (109,150) 0 38,090 0002
JPY/Currency Collar - FXOP201606-(US)-C101... | Foreign currency. N/A Currency.... | Mizuho Bank, Ltd...............ccceeerrcrririeccernccnnnnianes RBOPEZSDGCO3JS6CEU02.. | .06/16/2016 | .07/09/2018 | ............. 0 |...10,304,589 |........ 83.1500 | ..o 0| e (264,398) 0 (207,669) | .... (207,669) 0 69,072 0002

JPY/Currency Collar - FXOP201606-(US)-C102... | Foreign currency. N/A Currency.... | Mizuho Bank, Ltd........cccoovvvveeiveirrrreciiicessiens RBOPEZSDGCO3JS6CEU02.. | .06/23/2016 | .12/13/2016 | ............. 0 ]...19,778,481 | ......... 97.8600 0 (263,653) 0 (216,975) | ..o. | covvvveens (216,975) | ccovvvvvvvveeenns0 | crrrd(216,975) [ 0 | e (N I 44,836 | .oovvvvnneens 0002...........
JPY/Currency Collar - FXOP201607-(US)-C103... | Foreign currency. N/A Currency.... | Goldman Sachs Bank USA...........ccccoooooccccicennnnnnns KD3XUN7CBT14HNAYLUO02... | .07/08/2016 | .09/15/2017 | ............. 0 ... 5,706,092 |........ 88.1100 | ...cooorrrrvnceenn 0| . (147,828) | ...........c 0 ) I I (76,958) 0 28,131 0002
JPY/Currency Collar - FXOP201607-(US)-C104... | Foreign currency. N/A Currency.... | Goldman Sachs Bank USA..............ccccccccviuvunnnns KD3XUN7CBT14HNAYLUO02... | .07/08/2016 | .12/12/2017 | ............. (U 4321598 |........ 86.8400 | .....cccovvvvunn 0| . (122,721) 0 (69,230) | .... (69,230) 0 23,834 0002
JPY/Currency Collar - FXOP201607-(US)-C105... | Foreign currency. NI/A. Currency.... | Goldman Sachs Bank USA...........ccccoooooccciiinnnnecs KD3XUN7C6T14HNAYLUO02... | .07/08/2016 | .02/13/2018 | ............. 0 ... 4,905,063 |......... 85.8100 | ...cccooorrrrucnncc 0| . (140,668) 0 (85,783) | .... (85,783) 0 28,932 0002.
JPY/Currency Collar - FXOP201607-(US)-C106... | Foreign currency. N/A Currency.... | Goldman Sachs Bank USA. . KD3XUN7C6T14HNAYLUO2... | .07/08/2016 | .07/09/2018 ....10,996,835 |.........83.6100 |...ccccooeeeecccc..0 | .......(354,284) | ............. 0 )] [ (224,329) | ..ovvvvvvvrrrr0 | 10errnn(224,329) | o0 | (V) R 73,712 0002.
JPY/Currency Collar - FXOP201607-(US)-C107... | Foreign currency. N/A Currency.... | Goldman Sachs Bank US; KD3XUN7C6T14HNAYLUO2... | .07/08/2016 | .09/11/2018 ,064,478 0 (88,093) 0 28,560 0002
JPY/Currency Collar - FXOP201607-(US)-C108... | Foreign currency. N/A Currency.... | Wells Fargo Bank, National Associatior KB1H1DSPRFMYMCUFXT09. | .07/26/2016 | .09/15/2017 ,706,092 0 (114,782) 0 28,131 0002

JPY/Currency Collar - FXOP201607-(US)-C109... | Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association.. . KB1H1DSPRFMYMCUFXTO09. | .07/26/2016 | .12/12/2017 ,321,598 0 (96,115) 0 23,834 0002............
JPY/Currency Collar - FXOP201607-(US)-C110... | Foreign currency. N/A Currency.... | Goldman Sachs Bank USA...........ccccccoooccccieennnnnnns KD3XUN7CBT14HNAYLUO02... | .07/26/2016 | .02/13/2018 | ............. 0 |.....c 4,905,063 (110,525) | ..oovvvveee 0 (112,773) 0 28,932 0002.
JPY/[Currency Collar - FXOP201607-(US)-C111... | Foreign currency. N/A Currency.... | Goldman Sachs Bank USA..............ccccccccvmvunnnnnns KD3XUN7CBT14HNAYLUO02... | .07/26/2016 | .07/09/2018 | ............. 0 [...10,996,835 |......... 86.5500 | ...oooorrierenn 0 .o (279,166) 0 (280,279) | covvvvvvverernns0 | 10rr(280,279) [ o0 | s (U [ 73,712 0002
JPY/Currency Collar - FXOP201607-(US)-C112... | Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXT09. | .07/26/2016 | .09/11/2018 | ............. 0 [ 4,064,478 |......... 85.3700 | ..ovovoerrrren 0 . (107,857) | cccvvvvevrrrd 0 (110,511) 0 28,560 0002
JPY/Currency Collar - FXOP201608-(US)-C113... | Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO09. | .08/03/2016 | .07/09/2018 | ............. 0]...10,996,835 |........ 83.6200 | ....cccoovrvveeeens 0| e (271,260) 0 (233,413) | coovcvvvvcceenn0 | c(283,413) [0 | (] I 73,712 0002
JPY/Currency Collar - FXOP201608-(US)-C114... | Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO9. | .08/03/2016 | .09/11/2018 | ............. (V] 4,064,478 |........ 82.6700 | ..ovvooerrrren 0| (111,324) | oo 0 | corvrerrrirennnn(91,559) [ s | v (91,559) 0 28,560 0002
JPY/Currency Collar - FXOP201608-(US)-C115... | Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO09. | .08/03/2016 | .09/15/2017 | ............. 0 ... 5,706,092 |........ 88.5200 | .....cccoorrvuennec 0 .. (114,733) | ccovvvveeea 0 | e (84,148) [ | (84,148) 0 28,131 0002
JPY/Currency Collar - FXOP201608-(US)-C116... | Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association............... KB1H1DSPRFMYMCUFXTO9. | .08/03/2016 | .12/12/2017 | ............. 0 ... 4,321,598 |......... 87.0400 0 (95,613) 0 [ oo 72,989) | oo | v (72,989) 0 23,834 0002.
JPY/Currency Collar - FXOP201608-(US)-C117... | Foreign currency. N/A. Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO09. | .08/03/2016 | .02/13/2018 | ............. 0 ... 4,905,063 |........ 86.0100 | .ovvrerrrrrinen 0| o (108,070) | ...occccee 0 [ coorerrrenenn(89,936) | covo | coverirnns (89,936) 0 28,932 0002.
JPY/Currency Collar - FXOP201608-(US)-C118... | Foreign currency. N/A Currency.... | Goldman Sachs Bank USA...............cccccoccvvmnnnnnes KD3XUN7CBT14HNAYLUO2... | .08/31/2016 | .09/11/2018 | ............. 0 ... 4,064,478 | ........ 92.5500 | ..oovvvererreere 0 [ ... (173,713) | oo 0 (176,733) 0 28,560 0002.

JPY/Currency Collar - FXOP201608-(US)-C119... | Foreign currency. N/A Currency.... | Goldman Sachs Bank USA. . KD3XUN7CBT14HNAYLUO02... | .08/31/2016 | .07/09/2018 ....10,996,835 93.0400 0 (452,722) | ccovvvvvvieeenn0 | 1rr(852,722) [ o0 | e (V1 I 73712 | 0002............
JPY/Currency Collar - FXOP201608-(US)-C120... | Foreign currency. N/A Currency.... | Goldman Sachs Bank US, KD3XUN7CBT14HNAYLUO02... | .08/31/2016 | .02/13/2018 ,905,063 0 (178,980) 0 28,932 0002.
JPY/Currency Collar - FXOP201608-(US)-C121... | Foreign currency. N/A Currency.... | Goldman Sachs Bank US, KD3XUN7C6T14HNAYLUO2... | .08/31/2016 | .12/12/2017 ,321,598 0 (147,132) 0 23,834 0002
JPY/Currency Collar - FXOP201608-(US)-C122... | Foreign currency. N/A Currency.... | Goldman Sachs Bank US; . KD3XUN7C6T14HNAYLUO2... | .08/31/2016 | .09/15/2017 ,706,092 0 (176,510) | ... 0 28,131 0002
JPY/Currency Collar - FXOP201609-(US)-C123... | Foreign currency. N/A Currency.... | Mizuho Bank, Ltd........cccccccoooooeccccoosicciicccscccccicis RBOPEZSDGCO3JS6CEU02.. | .09/12/2016 | .09/15/2017 | ............. 0 ... 5,706,092 |......... 95.2500 | .oovvvvererreeeee 0 [ ... (R V(OR:75) ) pR— 0 (165,442) 0 28,131 0002
JPYI[Currency Collar - FXOP201609-(US)-C124... | Foreign currency. N/A Currency.... | Mizuho Bank, Ltd. RBOPEZSDGCO3JS6CEU02.. | .09/12/2016 | .12/12/2017 | ............. 0 ... 4,321,598 |......... 94.3000 | ...oovrrrrrrrennne 0| . (143,779) | covvvvvvvrd 0 (140,665) 0 23,834 0002.
JPY/Currency Collar - FXOP201609-(US)-C125... | Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO09. | .09/12/2016 | .02/13/2018 | ............. 0 .. 4,905,063 |......... 93.3700 | .ovrveerrrerinnn 0 [ .e(174,843) | ..conecc 0 (166,831) 0 28,932 0002.

JPY/Currency Collar - FXOP201609-(US)-C126... | Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXT09. | .09/12/2016 | .07/09/2018 | ............. 0 |...10,996,835 92.0100 (V] - (447,354) | ovrvvrerrrnnnnd 0 (431,095) | .vvovvvviienrn0 | eenn(d31,095) [ o0 | (V] [ VRT& 2 — 0002............
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign Current | to Carrying Credit sat
Description of Items(s) Hedged, Type(s) of Date of Rate of Index Premium Premium o Valuation Exchange Year's Value of Quality of |  Inception
Used for Income Generation or Risk(s) Exchange, Counterparty Trade Maturity or | Number of|  Notional Received (Received) (Received) | Current Year Book/Adjusted d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Replicated Schedule / Exhibit Identifier (a) or Central Cleari Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value e Fair Value (Decrease) BJA.C.V. ) | Accretion Items Exposure Entity end (b)
JPY/Currency Collar - FXOP201609-(US)-C127... | Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO09. | .09/12/2016 | .09/11/2018 | ............. 0| 4,064,478 | ... 91.3200 | ...ocoorrrrreeecenn 0 | .....(174,170) | ............ 0 ) [ (166,717) | ccovevrvvveeeennnd 0| (166,717) 0 0 28,560 0002.
JPY/Currency Collar - FXOP201609-(US)-C128... | Foreign currency. N/A Currency.... | Goldman Sachs Bank USA. . KD3XUN7CBT14HNAYLUO02... | .09/26/2016 | .07/09/2018 | ............. 0]...12,242,880 |......... 90.7300 | ...oorrrrrrreennnc 0| .. (477,926) | covvvvveeeennnd 0 )] [ (424,761) | ccovvrvvvnnnnn 0. (424,761) 0 0 82,064 0002............
JPY/Currency Collar - FXOP201609-( . | Foreign currency. N/A Currency.... | Goldman Sachs Bank USA...........ccccocoooccccicennncnnns KD3XUN7CBT14HNAYLUO02... | .09/26/2016 | .09/15/2017 | ............. 0 ... 7,515,823 | ........ 93.5900 | ...ocoorrrrreennes 0| ...(210,927) | ..cccccc 0 ) [ (177,201) | oo 0 [ . (177,201) | oo (I I (1 I 37,054 0002.
JPY/Currency Collar - FXOP201609-(US)-C130... | Foreign currency. N/A Currency.... | Mizuho Bank, Ltd...............ccerrerreeeenmmrnneenneeeenes RBOPEZSDGCO3JS6CEU02.. | .09/26/2016 | .09/11/2018 | ............ 0 [ 3,807,358 |........ 90.1000 | ..ovvoveriireen 0| eeee(156,296) | ..covvevve 0 )] [ (141,307) | coovevvvvevnennnnd 0. (141,307) 0 0 26,753 0002
JPY/Currency Collar - FXOP201609-(US)-C131... | Foreign currency. NI/A. Currency.... | Goldman Sachs Bank USA..........cccccocoouvuiiciennnnnens KD3XUN7CBT14HNAYLUO02... | .09/26/2016 | .12/12/2017 | ............ 0 ... 5,686,313 |......... 92.7300 | ...ccoocrnrrreennes 0| ....(179,422) | ............ 0 ) [ I (155,127) | ccovevrvvviinnnnnd 0 [ . (165,127) | ccovcvvvvvvinnnnnd (I I (1 I 31,361 0002.
JPY/Currency Collar - FXOP201609-(US)-C132... | Foreign currency. N/A Currency.... | Goldman Sachs Bank USA.........cccccoovvvcccccennncnnes KD3XUN7CBT14HNAYLUO02... | .09/26/2016 | .02/13/2018 | ............. 0. 5,884,098 |........ 92.0900 [ ..ccoooorrnrneeen. 0 | .....o(199,965) | ...cooocc 0 .(174,988) | ... | oo (174,988) | .....oovceveeeencd 0] . (174,988) | .....cooceeeeeencd 0 e 0 s 34,707 0002.
0479999. Total-Written Options-Hedging Effective-Collars. ....(7,235,713) | ..(19,425,656) | .......oooccc 0 [ e (56,503,361) XXX| .....(56,503,361) | .ccoooooerrrneend 0 | ..(48,946,304) | .......ooooce.... JUJ I 0 ... 8,193,881 XXX XXX
0499999. Total-Written Options-Hedging Effective ...(7,235,713) | ..(19,425,656) | ............ 0 [ e (56,503,361) XXX| .....(56,503,361) | ..oocovvcrrrnceend 0 | ..(48,946,304) | .................. 0 e 0 ... 8,193,881 XXX XXX
0829999. Total-Written Options-Collars. ...(7,235,713) | ..(19,425,656) | ............ 0 ] oo, (56,503,361) XXX| .....(56,503,361) | ..coovvrrrrreeend 0 [ ..(48,946,304) | ................. 0 [ 0 [...... 8,193,881 XXX XXX
0849999. Total-Written Option: ....(7,235,713) | ..(19,425,656) | ............ 0 [ v (56,503,361) XXX| .....(56,503,361) | ..ooovvrrrrrenend 0 ] ..(48,946,304) | .......oooooee... JI I 0 ].. 8,193,881 XXX XXX
Forwards - Hedging Effective
JPY/Currency Forward-201510-NA, Bond Hedge DPART1 Currency.... | Goldman Sachs International W22LROWP2IHZNBB6K528... | .10/01/2015 | .01/20/2017 ..339,519,000 .117.9670 0 0 0 58,568,393 58,568,393 ....61,244,868 46,873
JPY/Currency Forward-201510-NB. Bond Hedge DPART1 Currency.... | Citibank, National Association. . E570DZWZ7FF32TWEFAT6.. | .10/01/2015 | .01/13/2017 ..256,691,000 .118.0600 0 0 (V) IO 44,420,196 44,420,196 ...46,347,481 0 0 693,145
JPY/Currency Forward-201510-NH. Bond Hedge DPART 1 Currency.... | Societe Generale Private Banking (Monaco)......... 549300KUIHN585DKX254...... .10/09/2015 | .02/01/2017 | ........... 0 |..272,974,000 |....... 118.6200 0 0 (V) IR 49,039,116 |....|....... 49,039,116 | ......cccocer 0 |...49,500,327 |..coovvrvvvrrnncd (U IR (U - 801,034 | .............ee. 99/100.........
JPY/Currency Forward-201511-TB. Bond Hedge DPART1 Currency.... | The Bank of Tokyo-Mitsubishi UFJ, Ltd................. C3GTMMZIHMY46P40IX74... | .11/05/2015 | .02/15/2017 | ............. 0 |..340,368,000 |....... 119.6200 0 0 0 64,792,897 |....|....... 64,792,897 | ...ccocvvvvncnn 0 |...62,222,200 |....ccoovvvveeeecd (I I 0 | 1,053,676 102/100.......
JPY/Currency Forward-201512-TG. Bond Hedge DPART1 Currency.... | The Bank of Tokyo-Mitsubishi UFJ, Ltd................. C3GTMMZIHMY46P40IX74... | .12/18/2015 | .03/17/2017 | ............. 0 (..135,472,000 |....... 120.4130 0 0 0 27,082,615 |.... [ ....... 27,082,615 ..o 0 [....24,912,808 | ..o (1 I 0 [ 462,725 99/100.........
JPY/Currency Forward-201602-TA. Bond Hedge DPART 1 Currency.... | The Bank of Tokyo-Mitsubishi UFJ, Ltd................. C3GTMMZIHMY46PA4OIX74... | .02/17/2016 | .04/19/2017 | ............. 0 |..324,379,000 |....... 112.3420 0 0 0 39,323,904 | ... |....... 39,323,904 | ....cccooovvveenn 0 1...39,323,904 | ................ (VI I (U 1,211,908 103/100.......
JPY/Currency Forward-201602-TC Bond Hedge DPART1 Currency.... Mitsui Bank Ct 5U0XI89JRFVHWIBS4F54...... | .02/24/2016 | .05/12/2017 | ............. 0 {.278,789,000 |....... 109.8450 0 0 0 27,189,078 |...|....... 27,189,078 | ...coovvvvvcn 0 [...27,189,078 | .....ccoovuueeencd (VI I 0 o 1,099,559 101/100.......
JPY/Currency Forward-201602-TD Bond Hedge DPART 1 Currency.... Mitsui Bank Ct 5U0XI89JRFVHWIBS4F54...... | .02/24/2016 | .06/09/2017 | ............. 0 |..318,311,000 |....... 109.6750 0 0 0 30,974,908 |....|....... 30,974,908 | ....ccoovvvvennd 0 1...30,974,908 | ......cooooouvnncd (U I 0 | 1,331,590 | .o 100/100.......
JPY/Currency Forward-201603-NB. Bond Hedge DPART1 Currency.... | Citibank, National Association. E570DZWZ7FF32TWEFAT6.. | .03/14/2016 | .04/12/2017 | ............. 0 |..279,942,000 |....... 111.7800 0 0 0 32,261,097 32,261,097 0 [...32,261,097 |...cccovvvuveeeecd (I I 0 | 1,027,514 99/100.........
JPY/Currency Forward-201603-TA Bond Hedge DPART1 Currency.... | Mizuho Bank, Ltd............c.ceceeeerrrrrreeermernneenneeeenns RBOPEZSDGCO3JS6CEU02.. | .03/07/2016 | .05/10/2017 | ............. 0 |(..133,437,000 |....... 111.5570 0 0 (V1 I 15,281,681 i I 15,281,681 | .ovcvvrriennnnd 0 |...15,281,681 0 0 523,928 100/100.......
JPY/Currency Forward-201603-TC Bond Hedge DPART 1 Currency.... | Mizuho Bank, Ltd...........cooocooccieemmmrrvviiciicinnnnciiens RBOPEZSDGCO3JS6CEU02.. | .03/16/2016 | .05/10/2017 | ............. 0 |..293,018,000 |....... 111.2720 0 0 0 32,723,148 | ... |...... 32,723,148 | .cccoorrnrnnn 0 |...32,723,148 99/100.........
JPY/Currency Forward-201603-TD Bond Hedge DPART 1 Currency.... | Mizuho Bank, Ltd....... RBOPEZSDGCO3JS6CEU02.. | .03/16/2016 | .06/16/2017 ..388,321,000 .111.0320 0 0 LV (R 43,205,690 | ... |....... 43,205,690 | ...ooovvvvrvrnenn 0 |...43,205,690 98/100...
JPY/Currency Forward-201605-TA, Bond Hedge DPART1 Currency.... Mitsui Bank Ct 5U0XI89JRFVHWIBS4F54. .05/09/2016 | .08/04/2017 ..527,555,000 .105.4630 0 0 0 30,650,614 30,650,614 0 0,650,614
JPY/Currency Forward-201605-TB. Bond Hedge DPART1 Currency.... | Mizuho Bank, Ltd....... . RBOPEZSDGCO3JS6CEU02.. | .05/18/2016 | .09/15/2017 ..498,216,000 .106.4570 0 0 0 35,046,457 ...35,046,457 ....35,046,457
JPY/Currency Forward-201606-NB. Bond Hedge DPART1 Currency.... | Goldman Sachs International W22LROWP2IHZNBB6K528... | .06/08/2016 | .07/12/2017 ..366,424,000 .104.8100 0 0 (V) IR 18,440,307 18,440,307 ....18,440,307 99/100...
JPY/Currency Forward-201606-NC. Bond Hedge DPART1 Currency.... | Barclays Bank PLC..........cccccoorvivuiuiieinncnriiiiiiccnns G5GSEF7VJP5I70UKS573..... .06/13/2016 | .09/13/2017 | ............. 0 |..217,843,000 |....... 104.2300 0 0 (V) I 10,423,153 |....|....... 10,423,153 |....cccoomncccn 0 |...10,423,153 100/100.......
JPY/Currency Forward-201607-NC. Bond Hedge DPART1 Currency.... | BNP Pariba: ROMUWSFPUBMPRO8K5P83 | .07/20/2016 | .07/26/2017 | ............. 0 |..350,505,000 |....... 104.7460 0 0 (V1 IR 17,675,058 | ... |....... 17,675,058 | ...occvvvveeennnd 0 [....17,675,058 | ..ccoovrivrnnnn (1 I 0 [ 1,597,161 100/100.......
JPY/Currency Forward-201607-TA, Bond Hedge DPART1 Currency.... Mitsui Bank Ct 5U0XI89JRFVHWIBS4F54...... | .07/27/2016 | .10/27/2017 | ............. 0 |..419,412,000 |....... 102.7250 0 0 (V) IO 14,735,987 |....| oo 14,735,987 | ..oooocvirc 0 |...14,735987 |..ccoovvrvvvrnnnad (LI I 0. 2,188,279 | ..oovvvcie 99/100.........
JPY/Currency Forward-201608-NB. Bond Hedge DPART1 Currency.... | JPMorgan Chase Bank, National Association....... TH6GLXDRUGQFUS7RNEY7. |.08/09/2016 | .11/15/2017 | ............. 0 |..354,379,000 |......... 99.7985 0 0 0 2,376,454 | ... | ... 2,376,454 | ........ccc... 0 [ 2,376,454 | ........ccc.. (I IR 0 o 1,893,249 99/100.........
JPY/Currency Forward-201608-NC. Bond Hedge DPART1 Currency.... | Morgan Stanley & Co. International PLC............... 4PQUHN3JPFGFNF3BB653... | .08/17/2016 | .07/20/2018 | ............. 0 |..363,494,000 |....... 96.7600 0 0 0 (3,807,908) | ... | oo (3,807,908) | ...ovvvvvvvvvvnnn 0 | ....(3,807,908) | ..ooovvvvvvvrnnnn (U I 0 ... 2,457,135 | oo 100/100.......
JPY/Currency Forward-201608-ND. Bond Hedge DPART1 Currency.... | Morgan Stanley & Co. International PLC............... 4PQUHN3JPFGFNF3BB653... | .08/17/2016 | .07/13/2018 | ............. 0 |..282,568,000 |......... 96.7875 0 0 0 (2,989,281) | ... | woceeus (2,989,281) | ..oooooovvuac 0| ...(2,989,281) | .cccoovvvvvnnnnncd (I I (VN 1,899,906 100/100.......
JPY/Currency Forward-201608-NE. Bond Hedge DPART1 Currency.... | Societe Generale Private Banking (Monaco)....... . 549300KUIHN585DKX254...... .08/22/2016 | .06/22/2018 | ............. 0 |..278,853,000 |......... 97.0575 0 0 0 (2,502,503) | ... | veveees (2,502,503) 0 (2,502,503) 0 0 [ 1,844,439 99/100.........
JPY/Currency Forward-201608-NF Bond Hedge DPART1 Currency.... | Societe Generale Private Banking (Monaco)....... . 549300KUIHN585DKX254...... .08/22/2016 | .05/16/2018 | ............. 0 |..215,735,000 |........ 97.2490 0 0 0 (1,953,559) | ... | wooeees (1,953,559) | ..ooooovvvunnne 0 | ....(1,953,559) | .ccoeovrrvvvrnnnad (I I (VN 1,384,416
JPY/Currency Forward-201608-NG Bond Hedge DPART 1 Currency.... | Societe Generale Private Banking (Monaco)....... . 549300KUIHN585DKX254...... .08/18/2016 | .08/24/2018 | ............. 0 {..306,863,000 |......... 96.7550 0 0 0 (2,640,122) | ... | weceeer (2,640,122) | ..ovvovvvr 0 | ....(2,640,122) | ccoovvrrvvrreenncd (1 I 0 | 2,128,776
JPY/Currency Forward-201608-NH. Bond Hedge DPART1 Currency.... | Mizuho Bank, Ltd . RBOPEZSDGCO3JS6CEU02.. | .08/18/2016 | .12/15/2017 ..341,619,000 0 0 0 (3,613,455) .(3,613,455) | .. ....(3,613,455) 1,890,515
JPY/Currency Forward-201608-NI. Bond Hedge DPART1 Currency.... | Societe Generale Private Banking (Monaco) . 549300KUIHN585DKX254. .08/18/2016 | .01/10/2018 ..215,819,000 0 0 0 (2,017,126) | ... .(2,017,126) 1,229,042
JPY/Currency Forward-201608-NJ Bond Hedge DPART1 Currency.... | Barclays Bank PLC.. G5GSEF7VJP5I70UK5573. .08/22/2016 | .06/13/2018 ..351,994,000 0 0 0 (3,036,677) .(3,036,677)
JPY/Currency Forward-201608-NK. Bond Hedge DPART1 Currency.... | Morgan Stanley & Co. International PLC. . 4PQUHN3JPFGFNF3BB653... | .08/18/2016 | .05/18/2018 ..378,228,000 0 0 0 (3,842,082) .(3,842,082) | ... 2,431,257
JPY/[Currency Forward-201608-TB. Bond Hedge DPART 1 Currency.... | The Bank of Tokyo-Mitsubishi UFJ, Ltd................. C3GTMMZIHMY46P40IX74... | .08/22/2016 | .08/17/2018 | ............. 0 |..426,344,000 |......... 97.0200 0 0 0 (2,675,013) [ ... | weveens (PACYEXVEE) N DR— 0 | .(2,675,013) | covvvvvvvvrrrn (V) RS 0 | 2,942,666 100/100.......
JPY/Currency Forward-201608-TC Bond Hedge DPART1 Currency.... | The Bank of Tokyo-Mitsubishi UFJ, Ltd................. C3GTMMZIHMY46P40IX74... | .08/19/2016 | .12/13/2017 | ............ 0 |..349,927,000 |....... 97.8100 0 0 0 (4,135,709) | .... | weoeeer (4,135,700) | .oovvvvvvvrnnne 0 | ....(4,135,709) | ccoovrrrrvvvrnnnad (U I 0 | 1,932,095 | ..o 100/100.......
JPY/Currency Forward-201608-NL(HY). Bond Hedge DPART1 Currency.... | Morgan Stanley & Co. International PLC............... 4PQUHN3JPFGFNF3BB653... | .08/26/2016 | .03/17/2017 | ............ 0 |..216,564,000 99.3875 0 0 0 (2,080,239) | ... | weecees (2,080,239) | ...ooooverrnnec 0 | ...(2,080,239) | ....ccvvveveeeencd (V1 I [V 739,707 100/100.......
JPY/Currency Forward-201608-NM. Bond Hedge DPART1 Currency.... | Goldman Sachs International... W22LROWP2IHZNBB6K528... | .08/26/2016 | .02/21/2018 | ............. 0 |..388,083,000 |....... 97.8000 0 0 0 (3,133,652) | ... | oo (3,133,652) | ..vovvvvvvvvnnnnn 0 ] ..i(3,133,652) | .ovvvvvvvvvvvnnnn (U IR 0 ... 2,307,290 | .oovvvvr 101/100.......
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign Current | to Carrying Credit sat
Description of Items(s) Hedged, Type(s) of Date of Rate of Index Premium Premium o Valuation Exchange Year's Value of Quality of |  Inception
Used for Income Generation or Risk(s) Exchange, Counterparty Trade Maturity or | Number of|  Notional Received (Received) (Received) | Current Year Book/Adjusted d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Replicated Schedule / Exhibit Identifier (a) or Central Cleari Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value e Fair Value (Decrease) BJA.C.V. ) | Accretion Items Exposure Entity end (b)
JPY/Currency Forward-201608-NN. Bond Hedge DPART1 Currency.... | JPMorgan Chase Bank, National Association....... TH6GLXDRUGQFUS7RNEYT7. | .08/26/2016 | .10/27/2017 | ............. 0 |...90,760,000 |.......... 98.7200 0 0 0 (473,998) | ... | ceovveeens (473,998) | .ccvvvvvvenennnd 0| (473,998) | ..ccvvvvveeennnd (VI I [ - 473,540 101/100.......
JPY/Currency Forward-201608-NO Bond Hedge DPART1 Currency.... | JPMorgan Chase Bank, National Association....... THBGLXDRUGQFUS7RNEY7. | .08/26/2016 | .11/29/2017 | ............ 0 |..323,202,000 98.5400 0 0 0 (1,686,006) | ... | ......c (1,686,006) | ....ccoovvvenee 0 | ....(1,686,008) | ....oovvvvvvreec (U I 0 | 1,755,849 | ..o 101/100.......
JPY/Currency Forward-201608-TD Bond Hedge DPART1 Currency.... Mitsui Bank Ct 5UO0XI89JRFVHWIBS4F54...... | .08/29/2016 | .03/15/2017 | ............. 0 |..346,908,000 |....... 100.9090 0 0 0 1,895,240 | ... | oo 1,895,240 |....occocerrecn 0 o 1,895,240 |.....cccovercc (I I 0 | 1,177,842 99/100.........
JPY/Currency Forward-201608-TE. Bond Hedge DPART1 Currency.... Mitsui Bank C 5U0XI89JRFVHWIBS4F54...... | .08/29/2016 | .02/23/2018 | ............. 0 |[..179,616,000 99.0620 0 0 0 868,712 868,712 0 [ 868,712 | ..o (1 I 0 [ 1,069,976 100/100.......
JPY/Currency Forward-201608-TF Bond Hedge DPART1 Currency.... | The Bank of Tokyo-Mitsubishi UFJ, Ltd................. C3GTMMZIHMY46PA4OIX74... | .08/29/2016 | .01/26/2018 | ............. 0 |..340,335,000 99.2150 0 0 0 1,642,513 | .| oo 1,642,513 | ..o 0 [ 1,642,513 | .o (I I (VN 1,971,056 100/100.......
JPY/Currency Forward-201609-TA. Bond Hedge DPART1 Currency.... | Mizuho Bank, Ltd...........cco.occeeerrcrrrveecerrccennncenes RBOPEZSDGCO3JS6CEU02.. | .09/07/2016 | .02/08/2017 | ............ 0 |..706,243,000 |....... 100.6140 0 0 0 639,536 639,536 [ 639,536 |....oovvvvueennnd (VI I (VN 2,130,142 101/100.......
JPY/Currency Forward-201609-TB. Bond Hedge DPART 1 Currency.... | The Bank of Tokyo-Mitsubishi UFJ, Ltd................. C3GTMMZIHMY46P40IX74... | .09/12/2016 | .01/18/2017 | ............ 0 |..723,582,000 |...... 101.9880 0 0 0 9,834,276 9,834,276 0. 9,834,276 | ...ccooovrrrrrennd (U I 0 | 1,999,875 |...ooooocirrees 101/100.......
JPY/Currency Forward-201609-TC Bond Hedge DPART1 Currency.... | Mizuho Bank, Ltd....... RBOPEZSDGCO3JS6CEU02.. | .09/12/2016 | .02/17/2017 | ............. 0 |..282,553,000 |....... 101.6670 0 0 0 3,334,408 3,334,408 0 [ 3,334,408 |.......cccoooo..nl (I I (N 881,014 101/100.......
JPY/Currency Forward-BLA201609-NA. Unit Trust Hedge. D PART 2, SECTION 2....... Currency.... | JPMorgan Chase Bank, National Association....... THBGLXDRUGQFUS7RNEYT7. |.09/20/2016 | .01/10/2017 | ............. 0 |(..177,000,000 |....... 101.1450 0 0 0 857,028 857,028 0 [ 857,028 | ..ccovvrirnnnn (1 I 0 [ 471,077 105/100.......
JPY/Currency Forward-BLA201609-NB. Unit Trust Hedge. D PART 2, SECTION 2....... Currency.... | BNP Pariba ROMUWSFPUSMPRO8BK5P83 | .09/20/2016 | .01/11/2017 | ............. 0 {..181,000,000 |....... 101.0790 0 0 0 766,106 | ... |..cooooeenes 766,106 |.....cccoooocen (L - 766,106 | ......oovvveeeeecd (I I (U I 484,079 105/100.......
JPY/Currency Forward-BLA201609-NC. Unit Trust Hedge. D PART 2, SECTION 2. Currency.... | Barclays Bank PLC. G5GSEF7VJP5I70UK5573..... | .09/20/2016 | .01/10/2017 ..172,000,000 .101.1070 0 0 0 767,885 767,885 767,885 0
JPY/Currency Forward-BLA201609-TC Unit Trust Hedge. D PART 2, SECTION 2. Currency.... Mitsui Bank Ct 5U0XI89JRFVHWIBS4F54. .09/20/2016 | .01/11/2017 ..191,000,000 .101.1530 0 0 0 948,855 948,855 48,855 0
JPY/Currency Forward-BLA201609-TA Unit Trust Hedge. D PART 2, SECTION 2. Currency.... | Mizuho Bank, Ltd...........c....ccceeerrcrrivceccerrccrnnnienns RBOPEZSDGCO3JS6CEU02.. | .09/21/2016 | .01/10/2017 ..190,000,000 .101.1480 0 0 0 925,636 925,636 925,636 0
JPY/Currency Forward-BLA201609-TB. Unit Trust Hedge. D PART 2, SECTION 2....... Currency.... | The Bank of Tokyo-Mitsubishi UFJ, Ltd................. C3GTMMZIHMY46P40IX74... | .09/21/2016 | .01/10/2017 | ............ 0 1..199,000,000 |...... 101.1460 0 0 0 965,528 965,528 965,528 0 0 529,629 105/100.......
JPY/Currency Forward-BLO201609-NA Unit Trust Hedge. D PART 2, SECTION 2....... Currency.... | BNP Pariba ROMUWSFPUSMPRO8BK5P83 | .09/20/2016 | .01/11/2017 | ............. 0 {..222,000,000 |....... 101.0780 0 0 0 937,438 937,438 0 [ 937,438 0 0 593,732 98/100.........
JPY/Currency Forward-BLO201609-NB. Unit Trust Hedge. D PART 2, SECTION 2....... Currency.... | Societe Generale Private Banking (Monaco)....... . 549300KUIHN585DKX254...... .09/20/2016 | .01/12/2017 | ............. 0 |..206,000,000 |....... 101.1505 0 0 0 1,027,812 | .| o 1,027,812 | .o 0 [ 1,027,812 | .o (1 I 0 [ 553,608 100/98.........
JPY/Currency Forward-BLO201609-TB. Unit Trust Hedge. D PART 2, SECTION 2....... Currency.... Mitsui Bank Ct 5U0XI89JRFVHWIBS4F54...... | .09/20/2016 | .01/12/2017 | ............ 0 |..188,000,000 |....... 101.1490 0 0 0 935,201 935,201 0 935,201 0 0 505,235 91/98.
JPY/Currency Forward-BLO201609-TA. Unit Trust Hedge. D PART 2, SECTION 2....... Currency.... | Mizuho Bank, Ltd...............ccceeerrcrririeccernccnnnnianes RBOPEZSDGCO3JS6CEU02.. | .09/21/2016 | .01/12/2017 | ............. 0 |..208,000,000 |....... 101.1390 0 0 0 1,014,025 | ... | oo 1,014,025 |.....cccceeccn 0 o 1,014,025 |.....cccoeerccn (VI I [ - 558,983 97100.........
JPY/Currency Forward-CML201609-TA Unit Trust Hedge. D PART 2, SECTION 2....... Currency.... | Mizuho Bank, Ltd............. RBOPEZSDGCO3JS6CEU02.. | .09/13/2016 | .01/18/2017 | ............ 0 |..348,000,000 |...... 100.9090 0 0 0 997,937 997,937 (U - 997,937 | .oorrrrrvviennnnd (U I (I - 961,821 | .coovvvvveeees 101/100.......
JPY/Currency Forward-EQV201607-NA Unit Trust Hedge. D PART 2, SECTION 2....... Currency.... | Morgan Stanley & Co. International PLC............... 4PQUHN3JPFGFNF3BB653... | .07/29/2016 | .01/11/2017 | ............ 0 |..232,000,000 |....... 102.3460 0 0 0 3,902,341 3,902,341 0 [ 3,902,341 0 0 620,477 101/100.......
JPY/Currency Forward-EQV201609-TA Unit Trust Hedge. D PART 2, SECTION 2....... Currency.... | Mizuho Bank, Ltd....... RBOPEZSDGCO3JS6CEU02.. | .09/15/2016 | .01/13/2017 | ............. 0 |..221,000,000 |....... 101.8860 0 0 0 2,727,964 | ... | . oo 2,727,964 |....oooovvernnnn 0 ... 2,727,964 | ....cooovvvnnnnn (1 I 0 [ 596,768 100/100.......
JPY/Currency Fwd - 201504-(US)-E... Foreign currency. NI/A. Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO09. | .04/14/2015 | .12/15/2016 | ............. 0 ... 9,889,241 | ....... 117.6796 0 0 0 (1,393,947) | .... | wooeees (1,393,947) [ ..oovovov 0| ...(1,472,007) 22,719 0002
JPY/Currency Fwd - 201506-(US)-E. Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association. . KB1H1DSPRFMYMCUFXT09. | .06/03/2015 | .12/15/2016 ...17,306,171 .122.0749 0 0 0 (2,974,388) | ... .(2,974,388) | ... ...(2,578,579) 39,758 0002.
JPY/Currency Fwd - 201506-(US)- Foreign currency. N/A Currency.... | Goldman Sachs Bank US, KD3XUN7C6T14HNAYLUO02... | .06/18/2015 | .12/15/2016 ....17,800,633 1211715 0 0 0 (2,938,802) | ... .(2,938,802) 2,640,171) 140,894 0002.
JPY/Currency Fwd - 201504-(US)- Foreign currency. N/A Currency.... | Goldman Sachs Bank US, KD3XUN7CBT14HNAYLUO2... | .04/14/2015 | .07/26/2017 ...12,361,551 .116.3100 0 0 0 (1,737,124) | .. .(1,737,124) 1,825,093) 56,328 0002
JPY/Currency Fwd - 201506-(US)- Foreign currency. N/A Currency.... | Goldman Sachs Bank US, . KD3XUN7CBT14HNAYLUO2... | .06/03/2015 | .02/22/2017 ....13,844,937 .121.8086 0 0 0 (2,380,396) | .. .(2,380,396) | ... ....(2,056,240) 43,933 0002.
JPY/Currency Fwd - 201506-(US)-G.........cccceeveeee Foreign currency. N/A Currency.... | Goldman Sachs Bank USA...........ccccccoooccccieennnnnnns KD3XUN7CBT14HNAYLUO2... | .06/03/2015 | .07/26/2017 | ............. 0 ]...19,778,481 | ....... 120.5571 0 0 0 (3,380,603) | ... | weveens (3,380,603) (2,925,317) 90,125 0002
JPY/Currency Fwd - 201506-(US)-Q....cccc00.ccorrre Foreign currency. N/A currency.... | Mizuho Bank, Ld........oocoovceerrrresssmnreenrrrssssnnneeens RBOPEZSDGCO3JSBCEU02.. | .06/18/2015 | .02/22/2017 | ............ 0 |...14,339,399 |...... 120.8238 0 0 0 (2,391,675) [ ..oe | vovs (2,391,875) [ ovvrsvvrrnnd 0 | (2173170) | v LV P LI R 45,502 0002
JPY/Currency Fwd - 201506-(US)-R..............cccccc. Foreign currency. N/A Currency.... | Mizuho Bank, Ltd RBOPEZSDGCO3JS6CEU02.. | .06/18/2015 | .07/26/2017 | ............. 0 |...20,767,405 | ....... 119.5983 0 0 0 (3,448,135) | ... | woooees (3,448,135) | ..oovovvvvvnnne 0 | ....(3,140,409) | .ccooovvrvvvrrnnad (LI I (I I 94,632 | .o 0002............
JPY/Currency Fwd - 201602-(US)-A... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO09. | .02/12/2016 | .07/26/2017 | ............. 0]...19,382,911 | ....... 110.4594 0 0 0 (1,847,421) | .... | oot (1,847,421) | oo 0 | ....(1,847,421) | ccoccvrrrcnnennncd (I IR (] I 88,323 0002
JPY/Currency Fwd - 201602-(US)-B Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association............... KB1H1DSPRFMYMCUFXTO09. | .02/12/2016 | .09/20/2017 | ............. 0 |...13,746,044 | ....... 110.1632 0 0 0 (1,314,699) | ... | ... (1,314,699) | ...oovvvvvvvninnn 0| ...(1,314,699) 0 0 68,251 0002.
JPY/Currency Fwd - 201602-(US)-C.............ccccc... Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO09. | .02/12/2016 | .12/14/2017 | ............. 0 |...16,317,247 | ....... 109.6436 0 0 0 (1,561,318) [ .... | woceees (1,561,318) [ coovvovver 0| ...(1,561,318) 0 0 90,197 0002
JPY/Currency Fwd - 201602-(US)-D...........cccerns Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association.............. KB1H1DSPRFMYMCUFXTO09. | .02/15/2016 | .07/26/2017 | ............ 0 (...19,382911 | ... 111.7010 0 0 0 (2,043,778) | ... | weveens (2,043,778) | covvvevvvrnd 0 | ...(2,043,778) 0 0 88,323 0002
JPY/Currency Fwd - 201602-(US)-E.... Foreign currency. N/A. Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO09. | .02/15/2016 | .09/20/2017 | ............. 0 |...13,746,044 |....... 111.3717 0 0 0 (1,450,875) | ... | w.ooce (1,450,875) | ...ovvvvvneend 0 | ..(1,450,875) 0 0 68,251 0002
JPY/[Currency Fwd - 201602-(US)-F... .| Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association................ KB1H1DSPRFMYMCUFXTO09. | .02/15/2016 | .12/14/2017 | ............. 0 [..16,317,247 | ... 110.8730 0 0 0 (1,727,021) | .. | oo (1,727,021) | oo 0| ...(1,727,021) 0 0 90,197 0002.
JPY/Currency Fwd - 201602-(US)-G. Foreign currency. N/A Currency.... | Wells Fargo Bank, National Association. . KB1H1DSPRFMYMCUFXT09. | .02/15/2016 | .07/26/2017 ...19,382,911 .111.7599 0 0 0 (2,052,985) | ... .(2,052,985) | ... ...(2,052,985) 0 0 88,323 0002.
JPY/Currency Fwd - 201602-(US)- Foreign currency. N/A Currency.... | Wells Fargo Bank, National Associatiol KB1H1DSPRFMYMCUFXTO09. | .02/15/2016 | .09/20/2017 ...13,746,044 .111.4435 0 0 0 (1,458,865) .(1,458,865) 1,458,865) 0 0 68,251 0002
JPY/Currency Fwd - 201602-(US)-I Foreign currency. N/A Currency.... | Wells Fargo Bank, National Associatior KB1H1DSPRFMYMCUFXT09. | .02/15/2016 | .12/14/2017 ...16,317,247 .110.9184 0 0 0 (1,733,074) .(1,733,074) ) 0 0 90,197 0002
JPY/Currency Fwd - 201602-(US)-J. Foreign currency. N/A Currency.... | Mizuho Bank, Ltd...... . RBOPEZSDGCO3JS6CEU02.. | .02/23/2016 | .02/15/2018 ,058,940 .108.4601 0 0 0 (455,969) | ... (455,969) | ... ) 0 0 29,899 0002.
JPY/Currency Fwd - 201602-(US)-K Foreign currency. N/A Currency.... | Goldman Sachs Bank USA......................ccmmmmmmmnnes KD3XUN7CBT14HNAYLUO02... | .02/23/2016 | .02/02/2017 | ............. 0. 6,466,871 |....... 110.6886 0 0 0 (574,155) | ... | covveeed (574,155) | cvvvrrrvv 0 f (574 L)) p— (1 P (1] P 19,053 0002
JPY/Currency Fwd - 201602-(US)-L. Foreign currency. N/A Currency.... | Mizuho Bank, Ltd.........cooovvvvvciiiisnrrrviicisissssriniiinns RBOPEZSDGCO3JS6CEU02.. | .02/23/2016 | .12/15/2016 | ............. 0 ... 6,504,747 | ....... 110.9693 0 0 0 (587,714) (587,714) 0] . (587,714) | ccoovvvvrvvinnnncd JUJ I (O] I LT I— 0002............
1219999. Total-Forwards-Hedging Effective. 0 0 0 551,158,920 XXX .....551,158,920 |.....ccccc...... 0 |..553,317,470 | ....ccoooeeeeeeecd 0 | 0 |...70,770,998 XXX XXX
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Forwards - Hedging Other

JPY/Currency Forward-201509-NF Bond Hedge DPART1 Currency.... | Societe Generale Private Banking (Monaco)......... 549300KUIHN585DKX254 .09/30/2015 | .10/05/2016 ..201,090,000 | ....... 119.0150 0 0 0 35,595,800 |.... [...... 35,595,800 136,454,248 | ...ovvvviein 0 (U - 118,493 | ..o NA..............

JPY/Currency Forward-201509-NG Bond Hedge DPART1 Currency.... | Morgan Stanley & Co. International PLC............... 4PQUHN3JPFGFNF3BB653... | .09/30/2015 | .10/05/2016 ..264,754,000 | ....... 119.0010 0 0 (V) IR 46,828,581 | ... |....... 46,828,581 47,989,819 | ..ooviiicceennn0 | ([ - 156,008 [\V/-N—

JPY/Currency Forward-201510-NF Bond Hedge DPART1 Currency.... | Morgan Stanley & Co. International PLC............... 4PQUHN3JPFGFNF3BB653... | .10/07/2015 | .10/07/2016 ..322,752,000 | ....... 118.8670 0 0 0 56,689,171 B I 56,689,171 ....58,436,422 0 225,028 N/A. oo

JPY/Currency Forward-201510-NG Bond Hedge DPART1 Currency.... | Barclays Bank PLC.........ccccooovvvveiiiiiiicnnnriiiiiiiinns G5GSEF7VJP5I70UK5573 .10/09/2015 | .10/14/2016 ..286,263,000 | ....... 119.1670 0 0 0 51,225,054 |....|...... 51,225,054 ...51,962,161 0 282,259 [\ N—

JPY/Currency Forward-201510-NI. Bond Hedge DPART1 Currency.... | Deutsche Bank Aktiengesellschaft. . TLTWFZYICNSX8D621K86.... | .10/14/2015 | .02/03/2017 ..316,048,000 | ....... 117.7372 0 0 54,036,759 |...[...... 54,036,759 56,882,177 | o0 | [ - 934,883 [\ N——

JPY/Currency Forward-201510-NJ Bond Hedge DPART 1 Currency.... | Societe Generale Private Banking (Monaco)......... 549300KUIHN585DKX254 .10/14/2015 | .10/14/2016 ..249,610,000 | ....... 118.3050 0 0 (V) IO 42,537,558 |....|....... 42,537,558 44,981,202 | .0 (U - 246,119 | oo NA..............

JPY/Currency Forward-201510-TD Bond Hedge DPART1 Currency.... | The Bank of Tokyo-Mitsubishi UFJ, Ltd................. C3GTMMZIHMY46P40IX74... | .10/30/2015 | .02/08/2017 ..316,627,000 | ....... 119.1590 0 0 0 58,699,714 | ... |...... 58,699,714 157,668,108 | ...oovvvcceienn0 | 0 [ 954,998 NA....

JPY/Currency Forward-201510-TE. Bond Hedge DPART1 Currency.... Mitsui Bank C 5U0XI89JRFVHWIBS4F54...... | .10/30/2015 | .11/02/2016 ..304,347,000 | ....... 119.5950 0 0 0 56,036,681 B I 56,036,681 55,457,560 | ..o [ 0 [ 460,728 \V/Z2

JPY/Currency Forward-201512-TE. Bond Hedge DPART1 Currency.... Mitsui Bank Ct 5U0XI89JRFVHWIBS4F54...... | .12/09/2015 | .12/09/2016 ..194,642,000 | ....... 121.3720 0 0 0 39,619,502 |.... [....... 39,619,502 136,008,651 | ...ovvvviieeennc0 | (U I 429,145

JPY/Currency Forward-201604-NB. Bond Hedge DPART1 Currency.... | Citibank, National Association . E570DZWZT7FF32TWEFAT6.. |.04/20/2016 | .06/21/2017 ....88,234,000 .107.4100 0 0 0 6,641,526 ..6,641,526 6,641,526 377,795

JPY/Currency Forward-201606-NA, Bond Hedge DPART1 Currency.... | JPMorgan Chase Bank, National Association. TH6GLXDRUGQFUS7RNEY7. | .06/08/2016 | .08/16/2017 ..315,562,000 .104.7190 0 0 0 16,179,782 16,179,782 6,179,782 1,487,574

JPY/Currency Forward-201607-NA. Bond Hedge DPART1 Currency.... | Morgan Stanley & Co. International PLC..... 4PQUHN3JPFGFNF3BB653... | .07/06/2016 | .10/11/2017 ..376,095,000 9.0900 0 0 0 (895,174) | ... (895,174) | .. ce(895,174) [0 |0 [ 1,921,809

JPY/Currency Forward-201607-NB, Bond Hedge DPART 1 Currency.... | Barclays Bank PLC.........cccooormrvvecvcisinnrrrcciiiis G5GSEF7VJP5I70UK5573 .07/06/2016 | .10/11/2017 ..351,264,000 98.9950 0 0 0 (1,172,035) [ ... | voveees (1,172,035) (1172,035) [ o0 [ (U 1,794,925

JPY/Currency Forward-201607-ND. Bond Hedge DPART1 Currency.... | Goldman Sachs International.. W22LROWP2IHZNBB6K528... | .07/25/2016 | .12/07/2016 ..384,517,000 | ....... 105.5920 0 0 (V) IO 18,051,283 |...|....... 18,051,283 18,051,283 |0 (I 835,581 [\ N—

JPY/Currency Forward-201608-NA(HY) Bond Hedge DPART1 Currency.... | Morgan Stanley & Co. International PLC............... 4PQUHN3JPFGFNF3BB653... | .08/01/2016 | .11/04/2016 ..213,342,000 | ....... 102.0745 0 0 0 2,289,945 2,289,945 2,289,945 0 [ 332,605 |\ N—

JPY/Currency Forward-201608-TA. Bond Hedge DPART 1 Currency.... | Mizuho Bank, Ltd...... RBOPEZSDGCO3JS6CEU02.. | .08/17/2016 | .11/18/2016 ..270,201,000 | ....... 100.2790 0 0 0 (1,758,325) | ... | woueees (1,758,325) (1,758,325) [ covvviiicennnn0 [ (I I 498,430 [\ N—

JPY/Currency Forward-To settle 201510-NF. Foreign currency. N/A Currency.... | Morgan Stanley & Co. International PLC............... 4PQUHN3JPFGFNF3BB653... | .08/17/2016 | .10/07/2016 ..322,752,000 |....... 100.0600 0 0 0 3,345,574 | ... | ..cooe... 3,345,574 | ....cccocceve0 | 3,345,574 0 225,028 NA..........

JPY/Currency Forward-To settle 201509-NG Foreign currency. N/A Currency.... | Morgan Stanley & Co. International PLC............... 4PQUHN3JPFGFNF3BB653... | .08/17/2016 | .10/05/2016 ..264,754,000 | ....... 100.0675 0 0 0 2,745,362 | ... | oo 2,745,362 | ...l | o 2,745,362 [ ..ccoovivnnnn0 | 0 [ 156,008 | ....cccovvuneee |\ /22

JPY/Currency Forward-To settle 201510-NI Foreign currency. N/A Currency.... | Deutsche Bank Aktiengesellschaft. . TLTWFZYICNSX8D621K86.... | .08/18/2016 | .02/03/2017 ..316,048,000 |.......... 99.5560 0 0 0 3,112,426 | ... | ........ 3,112,426 | ... s 3,112,426 | ..ccooovrrn [ (U - 934,883 NA....

JPY/Currency Forward-To settle 201607-NA. Foreign currency. N/A Currency.... | Morgan Stanley & Co. International PLC............... 4PQUHN3JPFGFNF3BB653... | .08/18/2016 | .10/11/2017 ..376,095,000 98.3200 0 0 0 3,810,744 | ... | e 3,810,744 |..cccovveenn0 [ 3,810,744 | ..o [ 0 [ 1,921,809 [\ S—

JPY/Currency Forward-To settle 201510-NG Foreign currency. N/A. Currency.... | Barclays Bank PLC..........ccccouumereeimsriencreinennnes G5GSEF7VJP5I70UK5573. .08/18/2016 | .10/14/2016 ..286,263,000 | ....... 100.1525 0 0 0 2,625,144 2,625,144 |..ccooerceen0 [ 2,625,144 0 282,259 [\ /22

JPY/Currency Forward-To settle 201607-NB. Foreign currency. N/A Currency.... | Barclays Bank PLC. G5GSEF7VJP5I70UK5573 .08/22/2016 | .10/11/2017 ..351,264,000 0 0 0 3,028,677 3,028,677 3,028,677 0

JPY/Currency Forward-To settle 201510-N. Foreign currency. N/A Currency.... | Societe Generale Private Banking (Monaco 549300KUIHN585DKX254. .08/22/2016 | .10/14/2016 ..249,610,000 0 0 0 2,128,508 ,128,508 0

JPY/Currency Forward-To settle 201509-N Foreign currency. N/A Currency.... | Societe Generale Private Banking (Monaco) . 549300KUIHN585DKX254. .08/22/2016 | .10/05/2016 ..201,090,000 0 0 0 1,714,306 714,306 0

JPY/Currency Forward-To settle 201604-NB.. Foreign currency. N/A Currency.... | Citibank, National Association. . E570DZWZ7FF32TWEFAT6.. |.08/26/2016 | .06/21/2017 ....88,234,000 0 0 0 641,303 641,303 roeern.641,303 0

JPY/Currency Forward-To settle 201606-NA. Foreign currency. N/A Currency.... | JPMorgan Chase Bank, National Association....... 7THB6GLXDRUGQFUS57RNE9Y7. | .08/26/2016 | .08/16/2017 ..315,562,000 0 0 0 1,657,422 | ... | oo 1,557,422 | .0 | 1,557,422

JPY/Currency Forward-To settle 201607-ND. Foreign currency. N/A Currency.... | Goldman Sachs International.. W22LROWP2IHZNBB6K528... | .08/26/2016 | .12/07/2016 ..384,517,000 |....... 100.1300 0 0 0 2,772,529 | ... | oovueee 2,772,529 | .coovrciriiennnl0 [ e 2,772,529 0 835,581 |\, N—

JPY/Currency Forward-To settle 201608-NA(HY). | Foreign currency. N/A Currency.... | Morgan Stanley & Co. International PLC............... 4PQUHN3JPFGFNF3BB653... | .08/26/2016 | .11/04/2016 ..213,342,000 | ....... 100.0380 0 0 0 2,012,152 | oo | oo 2,012,152 [ .0 | 2,012,152 [0 o 0 [ 332,605 | ..cooerrrin [\ /22

JPY/Currency Forward-To settle 201510-TE Foreign currency. N/A Currency.... Mitsui Bank Ct 5U0XI89JRFVHWIBS4F54...... | .08/29/2016 | .11/02/2016 ..304,347,000 |....... 101.5930 0 0 0 (1,790,040) | ... | weceees (1,790,040) (1,790,040) [ cooovvovirccnn0 [ [V I~ 460,728 NA.....

JPY/Currency Forward-To settle 201510-TD. Foreign currency. N/A Currency.... | The Bank of Tokyo-Mitsubishi UFJ, Ltd................. C3GTMMZIHMY46P40IX74... | .08/29/2016 | .02/08/2017 ..316,627,000 | ....... 101.0970 0 0 0 (1,808,073) | ... | oo (1,808,073) 100:(1,808,073) | o0 | (U - 954,998 | ........cooeeee. NAA.....cocooeees

JPY/Currency Forward-To settle 201512-TE Foreign currency. N/A Currency.... Mitsui Bank Ct 5U0XI89JRFVHWIBS4F54...... | .08/29/2016 | .12/09/2016 ..194,642,000 | ....... 101.4390 0 0 0 (1,146,588) | ... | ....... (1,146,588) (1,146,688) [ o0 [ (U I 429,145 NA....

JPY/Currency Forward-To settle 201608-TA. Foreign currency. N/A Currency.... | Mizuho Bank, Ltd....... RBOPEZSDGCO3JS6CEU02.. | .09/12/2016 | .11/18/2016 ..270,201,000 | ....... 102.1540 0 0 0 (3,260,972) | ... | weeeenr (3,260,972) (3,260,972) [ oo [ 0 [ 498,430 [\ S—

JPY/Currency Forward-BLA201607-TA Unit Trust Hedge. D PART 2, SECTION 2 Currency.... | Morgan Stanley & Co. International PLC............... 4PQUHN3JPFGFNF3BB653... | .07/08/2016 | .10/11/2016 ..189,000,000 |....... 100.2400 0 0 0 (1,593,164) | ... | ...... (1,593,164) (1,593,164) [ o0 [ (I - 165,187 [\ N—

JPY/Currency Forward-BLA201607-NA. Unit Trust Hedge. D PART 2, SECTION 2 Currency.... | Morgan Stanley & Co. International PLC............... 4PQUHN3JPFGFNF3BB653... | .07/08/2016 | .10/11/2016 ..176,000,000 |......... 99.6380 0 0 0 (2,531,655) | ... | weeeeer (2,531,655) 110:(2,531,655) | ovvvvvvvvrrrinnnn0 [ v [V R 153,825 [\ N—

JPY/Currency Forward-BLA201607-TB. Unit Trust Hedge. D PART 2, SECTION 2. Currency.... | Societe Generale Private Banking (Monaco). 549300KUIHN585DKX254 .07/11/2016 | .10/14/2016 ..197,000,000 .100.2260 0 0 0 (1,663,319) .(1,663,319) | ...

JPY/Currency Forward-BLA201607-TC Unit Trust Hedge. D PART 2, SECTION 2. Currency.... | Morgan Stanley & Co. International PLC. 4PQUHN3JPFGFNF3BB653... | .07/11/2016 | .10/14/2016 ..187,000,000 .100.5510 0 0 0 (977,626) (977,626)

JPY/Currency Forward-BLA201607-NB. Unit Trust Hedge. D PART 2, SECTION 2. Currency.... | Goldman Sachs International W22LROWP2IHZNBB6K528... | .07/11/2016 | .10/14/2016 ..180,000,000 .102.2415 0 0 0 2,069,374 ,069,374

JPY/Currency Forward-BLA201607-NC. Unit Trust Hedge. D PART 2, SECTION 2. Currency.... | Citibank, National Association. . E570DZWZ7FF32TWEFAT6.. | .07/11/2016 | .10/14/2016 ..170,000,000 .102.1760 0 0 0 1,844,248 ,844,248

JPY/Currency Forward-BLO201607-NA Unit Trust Hedge. D PART 2, SECTION 2 Currency.... | Deutsche Bank Aktiengesellschatt. . TLTWFZYICNSX8D621K86.... | .07/14/2016 | .10/19/2016 ..220,000,000 |....... 105.3840 0 0 0 9,416,983 | ... | .o 9,416,983

JPY/Currency Forward-BLO201607-NA1 Unit Trust Hedge... .| D PART 2, SECTION 2 Currency.... | Goldman Sachs International... W22LROWP2IHZNBB6K528... | .07/14/2016 | .10/19/2016 | ............0 |..... 2,000,000 |....... 105.2640 0 0 0 83,234 83,234 83,234

JPY/Currency Forward-BLO201607-NB Unit Trust Hedge. D PART 2, SECTION 2 Currency.... | Morgan Stanley & Co. International PLC............... 4PQUHN3JPFGFNF3BB653... | .07/14/2016 | .10/19/2016 ..206,000,000 |....... 105.3250 0 0 0 8,697,453 8,697,453 |...ooocceeeenn0 | 8,697,453 | ...coocvvvvce0 [ ([ - 236,626 [\ N—

JPY/Currency Forward-BL0201607-TA Unit Trust Hedge. D PART 2, SECTION 2 Currency.... | Barclays Bank PLC............ccooovvvvvrvvrvrrrcennnnsnrrnnennes G5GSEF7VJP5I70UK5573. .07/15/2016 | .10/20/2016 ..208,000,000 |...... 105.2390 0 0 0 8,613,967 | ... | oo 8,613,967 |..oovvvviviennc0 | 8,613,967 | ..cocovvvrrrrn [ (U I LI KV |\ V—
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Statement as of September 30, 2016 ofthe AMerican Family Life Assurance Company of Columbus (Aflac)

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign Current | to Carrying Credit sat
Description of Items(s) Hedged, Type(s) of Date of Rate of Index Premium Premium o Valuation Exchange Year's Value of Quality of |  Inception
Used for Income Generation or Risk(s) Exchange, Counterparty Trade Maturity or | Number of|  Notional Received (Received) (Received) | Current Year Book/Adjusted d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Replicated Schedule / Exhibit Identifier (a) or Central Cleari Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value e Fair Value (Decrease) BJA.C.V. ) | Accretion Items Exposure Entity end (b)
JPY/Currency Forward-BLO201607-TB. Unit Trust Hedge. D PART 2, SECTION 2....... Currency.... | Societe Generale Private Banking (Monaco)....... 549300KUIHN585DKX254...... .07/15/2016 | .10/20/2016 | ............. 0 |..187,000,000 |....... 105.7470 0 0 0 8,684,339 | ... .o 8,684,339 |....oooooeuennnnd 0 | 8,684,339 0 0 220,382 [\ N——
JPY/Currency Forward-To settle BLA201607-TA.. | Foreign currency. N/A Currency.... | Mizuho Bank, Ltd RBOPEZSDGCO3JS6CEU02.. | .09/21/2016 | .10/11/2016 | ............. 0 |..189,000,000 |...... 101.6080 0 0 0 (964,424) | ... | coovveeees (964,424) | ... 0. (964,424) | ... (U I (U - 165,187 | ..ccovvrrrr NA..............
JPY/Currency Forward-To settle BLA201607-NA. | Foreign currency. N/A Currency.... | JPMorgan Chase Bank, National Association....... TH6GLXDRUGQFUS7RNEY7. |.09/20/2016 | .10/11/2016 | ............. 0 |..176,000,000 |....... 101.5780 0 0 0 (845,858) | ... | wcovveeees (845,858) | .....oovvvvueeennd 0 [ . (845,858) | .....ovvvvuveennd (I I ([ - 153,825 [\V/-N—
JPY/Currency Forward-To settle BLA201607-TB... | Foreign currency. N/A Currency.... | The Bank of Tokyo-Mitsubishi UFJ, Ltd................ C3GTMMZIHMY46P40IX74... | .09/21/2016 | .10/14/2016 | ........... 0 [..197,000,000 |....... 1015880 0 0 0 (991,168) | ... | oo (991,168) | oo 0 f (991,168) | oo LU - LU - 194,245 NA s
JPY/Currency Forward-To settle BLA201607-TC.. | Foreign currency. NI/A. Currency.... Mitsui Bank Ct 5U0XI89JRFVHWIBS4F54...... | .09/20/2016 | .10/14/2016 | ............. 0 |..187,000,000 |....... 101.5970 0 0 0 (957,505) | .... (957,505) 0 [ . (957,505) | .cccvvvvvennnnnd (I I [ - 184,384 [\ N—
JPY/Currency Forward-To settle BLA201607-NB. | Foreign currency. N/A Currency.... | BNP Pariba ROMUWSFPUSMPRO8BK5P83 | .09/20/2016 | .10/14/2016 | ............. 0 {..180,000,000 |....... 101.5080 0 0 0 (763,173) | cove | cevvveeees (UCRN ) I— 0 [ (UCRAE) ) I— (VI I (] - 177,482 [\ N——
JPY/Currency Forward-To settle BLA201607-NC. | Foreign currency. N/A Currency.... | Barclays Bank PLC.........cccooorrrrvecviisinnrnrcciiiies G5GSEF7VJP5I70UKS573..... .09/20/2016 | .10/14/2016 | ............. 0 |..170,000,000 |....... 101.5260 0 0 0 (751,048) | ... | covvvveees (751,048) | ccooovvvvvvennnnn 0| . (751,048) | cccovvvvvvvevnnnnd (U I (U - 167,622 | ..ccoovrrn NA..............
JPY/Currency Forward-To settle BLO201607-NA. | Foreign currency. N/A Currency.... | BNP Pariba ROMUWSFPUSMPRO8BK5P83 | .09/20/2016 | .10/19/2016 | ............. 0 {..220,000,000 |....... 101.4880 0 0 0 (935,538) [ .... | covevenae (935,538) | ...ccvvvvvvunnnnnd 0] (935,538) 0 0 252,708 [\ N—
JPY/Currency Forward-To settle BLO201607-NA1 | Foreign currency. N/A Currency.... | BNP Pariba: ROMUWSFPUSMPROBK5P83 | .09/20/2016 | .10/19/2016 | ............. 0 [ 2,000,000 |....... 101.4880 0 0 0 (8,505) | ... (8,505) 0 (8,505) 0 0 2,297 \V/Z2
JPY/Currency Forward-To settle BLO201607-NB. | Foreign currency. N/A. Currency.... | Societe Generale Private Banking (Monaco)....... 549300KUIHN585DKX254...... .09/20/2016 | .10/19/2016 | ............. 0 |..206,000,000 |....... 101.5480 0 0 0 (998,309) | ... | cevevvnec (998,309)
JPY/Currency Forward-To settle BLO201607-TA. | Foreign currency. N/A Currency.... | Mizuho Bank, Ltd.............co.cceeerrrerrreeoieennecnnneeenes RBOPEZSDGCO3JS6CEU02.. | .09/21/2016 | .10/20/2016 ..208,000,000 .101.5715 0 0 0 (1,065,133) | ... | weeeees (1,085,133)
JPY/Currency Forward-To settle BLO201607-TB. | Foreign currency. N/A Currency.... Mitsui Bank Ct 5U0XI89JRFVHWIBS4F54. .09/20/2016 | .10/20/2016 ..187,000,000 .101.5740 0 0 0 (962,222) | ... (962,222)
JPY/Currency Forward-EQV201607-TA Unit Trust Hedge. D PART 2, SECTION 2....... Currency.... | Barclays Bank PLC...........cccooorvvveeuvceeneccrieiiccenns G5GSEF7VJP5I70UK5573..... | .07/29/2016 | .12/22/2016 ..225,000,000 .103.8010 0 0 0 6,778,698 | ... |........ 6,778,698
JPY/Currency Forward-To settle EQV201607-TA. | Foreign currency. N/A Currency.... | Mizuho Bank, Ltd..........cooovvvcccvcesrrcvviccccnee... RBOPEZSDGCO3JSECEU02.. | .09/15/2016 | .12/22/2016 | ............. 0 |..225,000,000 | ...... 102.0774 0 0 0 (2,930,047) [ ... | coveees (2,930,047) | ..oovoooevnnnne 0 ]...(2,930,047) | .c.ooovvvveeeccd JUJ I (U I 540,182 | ....ooovveeeeee. NA......
12229999. Total-Forwards-Hedging Other. 0 0 0 529,343,898 XXX .....529,343,898 |.....cccc...... 0 |..533,913426 |................. 0 e 0 ]....27,192,904 XXX XXX
1269999. Total-Forwards. 0 0 (U 1,080,502,818 XXX ..1,080,502,818 |.................. 0 [1,087,230,896 |.......oocccoenn (U 0 [....97,963,902 XXX XXX
1399999. Total-Hedging Effective. 0 (0) 504,565,728 XXX .....504,565,728 |........c........ 0 ]..509,339,099 | .....ouweeeecd 0 e 0 |...87,158,762 XXX XXX
1409999. Total-Hedging Other. 0 0 0 529,343,898 XXX .....529,343,898 |......ccc..... 0 |..533,913426 |................. 0 e 0 |...27,192,904 XXX XXX
1449999. TOTAL 0 (0) (V] 1,033,909,626 XXX ..1,033,909,626 |.................. 0 1,043,252,525 |................. (U [— 0 |..114,351,666 XXX XXX
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Statement as of September 30, 2016 ofthe AMerican Family Life Assurance Company of Columbus (Aflac)

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Margin Variation Hedge
Gain (Loss) Cumulative Margin Gain Effectiveness
Description of Item(s) Hedged, | Schedule| Type(s) | Date of Cumulative Deferred Used to Adjust Variation (Loss) at Inception

Ticker | Number of | Notional Used for Income Generation or | / Exhibit | of Risk(s)| Maturity or Trade Transaction | Reporting Book/Adjusted Variation Variation | Basis of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol | Contracts | Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value Carrying Value Margin Margin Item Other Hedges | Current Year Exposure end (b) (1) Point

NONE
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Statement as of September 30, 2016 ofthe AMerican Family Life Assurance Company of Columbus (Aflac)

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
NAIC 1 Desi
Goldman Sachs Bank USA...........cccoveninincrernicineienns KD3XUN7C6T14HNAYLUO2. | Y. Y 0 | 3,305,801 | ..... (30,576,888) | ....... 0 ..3,305,801 | ..ccvviciinans (30,576,888) | ......ccvveerririreriinriennn0 | 3,204,615 | ... 0
The Bank of Tokyo-Mitsubishi UFJ, Ltd C3GTMMZIHMY46P40IX74. | Y. Y . A75307,634 | ... 202,756,023 | ....coovernnnns (13,202,871) | ..o 14,245518 | .....cccvvveee 202,756,023 | ....coovvevrnnn (13,202,871) | w.ocvvervrrerrnn 14,245,518 | oo 15,479,008 | ....ccvvvcvvinne 15,479,098
Wells Fargo Bank, National ASSOCIEHON. ..o KB1H1DSPRFMYMCUFXTO09| Y. Y 0 | 2,245,711 | ..... (43,739,304) | ........ 0 ..2,245,711 (43,739,304) | .oovveeverrernirierreeen0 | 4,089,827
Mizuho Capital Markets Corporation...... OVBW8S6QX2D1J857QP30. | Y. Y 0 [ 998,969 | ..... (14,819,116) | ........ [0 998,969 (14,819,116) 1,572,789
Societe Generale Private Banking (Monaco)...... 549300KUIHN585DKX254..... | Y. Y ..148,121,772 ....141,343,453 (11,864,956) | ........ 0 ..141,343,453 ..(11,864,956) ....10,392,229
Barclays Bank PLC............coouiiiiiiiiiisis s G5GSEF7VJP5I70UK5573... | Y. | (T IR 71,098,647 84,216,055 (5,202,376) 7,915,032 84,216,055 ) e ....10,569,294
Morgan Stanley & Co. International PLC.............cccccvmrvrerierinnnnne 4PQUHN3JPFGFNF3BB653. | Y Y ...101,280,281 ...131,104,890 (19,229,907) 10,594,702 | ...cooovvrne 131,104,890 ) e ....16,160,664
JPMorgan Chase Bank, National ASSOCIHON..............curirriiiieiiiciriee s TH6GLXDRUGQFU57RNE97| Y | (RTOTRIN IR 18,470,030 ..21,225,576 3,244129)| ........ 0 21,225,576 ) ..9,049,072
Goldman Sachs Intemational.. W22LROWP2IHZNBB6K528 | Y Yo | e 91,497,355 ..99,985,120 ..(3,133,652) 5,354,113 99,985,120 )| e 5,354,113 | L 6,735,247 6,735,247
Citibank, National ASSOCIALION.............curvriierieieieiseeiei s E570DZWZT7FF32TWEFAT6 | Y. | (STTTRTON ISR 88,231,804 86,345,534 | ... (144,410)| ........ 0 86,345,534 | ...ovvvrrrriren (144 A10) | o0 [ AT | 2,080,737
Sumitomo Mitsui Bank Corporation ...... 5UOXIB9JRFVHWIBSAF54... | Y. Y ..192,452,913 203,854,778 | ..o (4,856,355) 6,545,510 203,854,778 | .....covvvcvrrns (4,856,355) ....12,507,660 ....12,507,660
BNP Paribas ROMUWSFPUBMPROB8K5P8Y Y. | (STTTIRTON IR 34,205,319 19,378,602 | ....cccovvrrenee. (1,707,216) | ........ 0 19,378,602 w(1,707,216) | o0 | 3,107,458
Mizuho Bank, Ltd... RBOPEZSDGCO3JS6CEU02 | Y. Y ...157,340,091 135,896,482 .(13,592,356) 0 ..135,896,482 ..(13,592,356) 15,249,823
0299999, TOtal NAIC 1 DESIGNAHON. 11111 verreeeersreseesersssesessssssesssss s esssees st ess st es s 888888t 1,078,005,846 .1,132,656,994 ...(165,313,536) 44,654,875 | ....ccocoee. 1,132,656,994 ....(165,313,536) .112,229,193
NAIC 2 Desi
Deutsche Bank Aktiengesellschaft..........oooviiniinininiinins TLTWFZYICNSX8D621K86.. | Y. | ST R 57,900,672 | ..covvriririns 66,566,168 8,665,496 66,566,168 [ 8,665,496 | ...... 2,122,473 2,122,473
0399999, Total NAIC 2 DESIGNEHON. ... veieiieiiiteieste ittt ennens | crssnsensenianesas 57,900,672 66,566,168 8,665,496 66,566,168 0].... 8,665,496 | ...... 2,122,473 2,122,473
0999999. Gross Totals...... 1,135,906,518 .1,199,223,162 53,320,371 1,199,223,162 ....(165,313,536) ...53,320,371 114,351,666 ....714,215,662
1. Offset per SSAP No. 64.... 0

2. Net after right of offset per SSAP No. 64

.............. 1

,199,223,162




Statement as of September 30, 2016 ofthe AMerican Family Life Assurance Company of Columbus (Aflac)

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

6030

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I,Vorlv)
Collateral Pledged by Reporting Entity
Goldman Sachs Bank USA..........c.ccccovrrnerneinerinrineenennes KD3XUN7C6T14HNAYLUOQ2... | CASH.........cocovvenee CASH. ..ot | erbenienrenrnes 29,050,000 | ..ccooverrnnee 29,050,000 | ..ovvreerrennee 29,050,000
Wells Fargo Bank, National Association.. ... KBTHIDSPRFMYMCUFXTO09. | CASH......coririririerieriereseensnisersenienssssssssssssesnssmssessnnnnneses | | GASH ittt | erbinessentenes 44,010,000 ..44,010,000 | ... ..44,010,000
The Bank of Tokyo-Mitsubishi UFJ, Ltd... ... C3GTMMZIHMY46P40IX74... i | e 3,090,000 | ... ...3,090,000 | ... ....3,090,000
Mizuho Capital Markets Corporation..............cceusiiniinens OV6W8S6QX2D1J857QP30... CASH. st | e 14,870,000 | ...ccovverncene 14,870,000 | ..o 14,870,000
0199999, TOAIS. ...ttt eetseesssees et eessees et es s eee e 884848888 £EE 488 4EEE R 4£EE L8 1EE1  4LEE4EEE LA 4EE 8RR E LR oA 1EEE 4L HEE R 4oL oLE1EEE4HEE R4 eLE 4R E LR LR L4 E AR LR LR E AR R R eREenE e [ 91,020,000 | ..coovivrirs 91,020,000 | ..ooovvinrrrnns 91,020,000
Collateral Pledged to Reporting Entity
Citibank, National ASSOCIAtON............cccrermrrveerierirererenes E570DZWZ7FF32TWEFAT6.. (07151 IR ..88,231,804 XXX
Barclays Bank PLC. G5GSEF7VJP5I70UK5573...... TREASURY. . EF9495 62 5 | JAPAN NATIONAL GOVERNMENT.. 1,098,647 XXX
BNP Paribas..........cccrvirerierirnceseissresieseseeseeens ROMUWSFPU8MPRO8K5P83 | TREASURY.......... EI4885 98 0 | JAPAN NATIONAL GOVERNMENT.. ..34,205,319 XXX
Deutsche Bank Aktiengesellschaft.. ... TLTWFZYICNSX8D621K86.... | TREASURY.......... EK6619 91 1 [ JAPAN NATIONAL GOVERNMENT .....ooivtuiireireiiiieisesieeissessssissssesssesssessssisssssesssesssesssnnes | sesssesssnessaneens 4,675,080 XXX
Deutsche Bank Aktiengesellschaft.. TLTWFZYICNSX8D621K86.... | TREASURY. . EF9495 62 5 | JAPAN NATIONAL GOVERNMENT.. 9,226,725 XXX
Deutsche Bank Aktiengesellschatt.. ... TLTWFZYICNSX8D621K86.... | TREASURY.......... EH7440 57 9 | JAPAN NATIONAL GOVERNMENT........cotimiimirmerisesiseeseeiseisessessssessesssssissssesssssssnsssssssssns. | sesesssseesessans 3,998,868 XXX
Goldman Sachs International... . W22LROWP2IHZNBB6K528.. | TREASURY.......... EJ2679 42 5 | JAPAN NATIONAL GOVERNMENT.. ..74,562,829 XXX
Goldman Sachs International W22LROWP2IHZNBB6K528.. | TREASURY. . EJ5046 61 4 | JAPAN NATIONAL GOVERNMENT.. 6,934,525 XXX
JPMorgan Chase Bank, National Association. .... THBGLXDRUGQFUS7RNE97. | TREASURY.......... EI4296 57 6 | JAPAN NATIONAL GOVERNMENT.. ..13,456,006 XXX
JPMorgan Chase Bank, National Association. . THBGLXDRUGQFU57RNE97. | TREASURY.......... EJ6821 62 7 | JAPAN NATIONAL GOVERNMENT.......ccviriririririieirerinisisesseissssiesssiessesss s sssssessesssssssnss | sonsesessesssessns 5,014,023 ....4,961,432 XXX
Mizuho Bank, Ltd..... RBOPEZSDGCO3JS6CEU02.. | TREASURY. . EJ2361 64 4 | JAPAN NATIONAL GOVERNMENT.. .157,340,091 156,744,462 XXX
Morgan Stanley & Co. International PLC. ... 4PQUHN3JPFGFNF3BB653... | TREASURY.......... UVB902 92 5 | JAPAN NATIONAL GOVERNMENT ...ttt ssssssessssssssnisssssns | cessessseesssssnns 5,534,925 XXX
Morgan Stanley & Co. International PLC. ... 4PQUHN3JPFGFNF3BB653... | TREASURY.......... EI819 23 0 | JAPAN NATIONAL GOVERNMENT.. ..21,312,472 XXX
Morgan Stanley & Co. International PLC. ... 4PQUHN3JPFGFNF3BB653... | TREASURY.......... EI8951 21 8 | JAPAN NATIONAL GOVERNMENT.. .74,432,884 | ... . XXX
The Bank of Tokyo-Mitsubishi UFJ, Ltd..........cccccviveniiunne C3GTMMZIHMY46P40IX74... | TREASURY.......... EJ2361 64 4 | JAPAN NATIONAL GOVERNMENT.......ccotiiiiiirireririenisiniie e ssessesssessssssssssenses | soesienssenens 175,307,634 | ...cccvvreeae 174,643,987 XXX
Societe Generale Private Banking (Monaco . 549300KUIHN585DKX254...... TREASURY.......... EJ5046 61 4 | JAPAN NATIONAL GOVERNMENT.. 148,121,772 139,003,165 XXX
Sumitomo Mitsui Bank Corporation TREASURY.......... EI5952 29 2 | JAPAN NATIONAL GOVERNMENT.. 192,452,913 | ... 179,845,728 XXX V.
02099999, TOAIS. ......orvveeeseieaeiesesseesseesseesseesees st s bbbt s bR e e eees eeRE R £ AR R RS R R LR R R R R R b e SeE et et ST 1,135,906,517 | ...oovvvenee 1,092,246,342 XXX XXX XXX




Statement as of September 30, 2016 ofthe American Family Life Assurance Company of Columbus (Aflac)

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

2 3 4 5 6 7
NAIG
Designation /
Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
Short-Term Invested Assets (Schedule DA Type)
31607A 70 3 |FIDELITY GOVERNMENT PORT-INS FD #2642 - Money Market Mutual FUNG............c..overrieenerierineessineeissines [ coneeienins | cvvesssisensessneees | eveeeseeesenens 17,119,000 10/03/2016...
825252 88 5 |INVESCO STIT GOVT & AGENCY-INST - Money Market Mutual Fund 13,352,000 10/03/2016...
116041 62 8 |CITIE (A1/P1 Money Markets) - RepO..........ccccueerrrererreririirereiienenes 19,837,000 10/03/2016...
56274T  AC 1 |MANHATTAN ASSET FUNDING CO LLC ABCPIB 0.8147% 10/12/2016 - Commercial Paper 800,127 10/12/2016...
06053P PM 3 | BANK OF AMERICA NA - Corporates s ,800,960 10/13/2016...
06053P PP 6 |BANK OF AMERICA NA - Corporate! s ...3,800,923 10/24/2016...
06417L  BK 2 |BANK OF NOVA SCOTIA 42DIB 0.839% 11/8/2016 - Commercial Paper. 11/08/2016...
19423C  BR 2 |COLLATERALIZED COMMERCIAL PAPER Il CO., LLC. ABCPIB 0.78715% 11/9/2016 - Commerual Paper ................... A4,600 000 |11/09/2016...
20272A  PT 7 |COMMONWEALTH BANK AUST 42DIB 0.6932% 11/21/2016. - Commercial Paper.. ...2,500,000 | 11/21/2016...
63307N  AX 5 |NATIONAL BANK OF CANADA. 42DIB 0.80445% 12/1/2016 - Commercial Paper.... 12/01/2016...
20272A RV 0 | COMMONWEALTH BANK AUST 42DIB 0.8942% 2/21/2017 - COmMErCial PAPET............c..coovvveiriiiriiianiiiiniiieneies | covmevienens [ eoviensiiinniinnniins | covvensiennneees 1,445,945 | .o 1,446,000 |02/21/2017...
67984R  BJ 7 |OLD LINE FUNDING CORPORATION ABCPIB 0.9245% 3/1/2017 - Commercial Paper.... 1,396,000 |03/01/2017...
06417L  BJ 5 |BANK OF NOVA SCOTIA (TORONTO) 42DIB 0.9713% 3/16/2017. - Commercial Paper... ....4,400,000 | 03/16/2017...
85520P AE 6 | STARBIRD FUNDING CORP ABCPIB 1.20222% 3/27/2017 - Commercial Paper.. 03/27/2017...
85520P AD 8 | STARBIRD FUNDING CORP ABCPIB 1.20222% 3/27/2017 - Commercial Paper.. 03/27/2017...
44988K AN 9 |ING (US) FUNDING LLC CPIB 1.1544% 4/3/2017 - COMMETCIal PAPET...........cooouriiereeirreiieriieeeeiseseiisesesissseienne | ervviereiens | soeeeseseesssnnseinns 04/03/2017...
2332K4 EW 0 |DNB BANK ASA - Commercial Paper. 04/26/2017...
63254G  CC 7 |NATIONAL AUSTRALIA BANK LTD 42DIB 0. 98410% Commercial Paper 05/05/2017...
20272A RS 7 | COMMONWEALTH BANK AUST 42DIB 1.0196 5/5/2017 - Commercial Paper..............cccocovummiinnmiiinnsinniiisnnins 05/05/2017...
05571B KX 0 | BPCE SA 42D 10/31/2016 - Commercial Paper............c..cooriiiriiiiiiieiinrii s 10/31/2016...
8999999  Total - Short-Term Invested ASSEtS (SCHEAUIE DA TYPE). ... iuuiiurieieiisieisstisesieesis sttt es sttt bbbttt ebsees s ase bbbt XXX
Cash (Schedule E Part 1 Type)
60682A P67 |MITSUBISHI UFJ TR&BK NY. - Certificate Of DEPOSIL............ccociriiiriiirriinciieriississssisssisssesssssssisnsssnns | onneisnnnss | sovessiesniennenes 10/03/2016...
22549V D8 3 |CREDIT SUISSE NEW YORK - Certificate Of DEPOSit..............cc.erveerrrrererieeriiirereiies 10/03/2016...
22549V K8 5 |CREDIT SUISSE NEW YORK - Certificate Of DEPOSIt..........vvervrerermrireriieineieierinnens . 10/06/2016...
83369T 3P 0 |SOCIETE GENERALE SA (NEW YORK) - Certificate Of DEPOSIL.............c.ccurvuureeereriereriieniiieneisssesienesisenesisnniens | covrennsnens | eevvsnenvsnnesnnnenes | eeevreeneeeneneen25900,470 | i, 2,900,000 | 10/11/2016...
94988E TU 2 |WELLS FARGO BANK NA - Certificate Of DEPOSIt...........cvurvrrerriririiiinisciserisiessesseisssiessssssesessssssssssessssssessanes ....2,600,000 | 10/11/2016...
40428A Y2 7 |HSBC BANK USA NA - Certificate Of DEpOSit..............cccocrrrverrrreerareeeerenenas 3,900,000 | 10/12/2016...
94988E KG 2 |WELLS FARGO BANK NA - Certificate Of DepOSit............cccvveiverenienee ....500,000 | 10/13/2016...
94988E KG 2 |WELLS FARGO BANK NA - Certificate Of Deposit...............ccccocvureeena. 11,170,005 | 10/13/2016...
65602T 3G 4 |NORINCHUKIN BANK (NY) - Certificate Of DEPOSIL..........cererrmirereriireriiierierisisesiesssseiesssiessessssssssenssssssssessssnnnns | onsnnsenns | evneeresnsnsnsnssnens | soneerensneninnnsr 3,203,993 | o .3,253,000 |10/13/2016...
65602T 3W 9 |NORINCHUKIN BANK (NY) - Certificate Of Deposit... [T 10/21/2016...
86958D 2J 0 |SVENSKA HANDELSBANKEN NY. - Certificate Of Depnelt 11/01/2016...
86563K 6J 7 | SUMITOMO MITSUI TRUST NY - Certificate Of DEPOSIL............ccocuurreureeeereiiiceriesciiseiiseceeienesienes 11/01/2016...
22549V 2Q 5 |CREDIT SUISSE AG (NEW YORK) - Certificate Of DEPOSIL..........c.cvuivureriieriiiieiiseiesisisesesssiesssssssesesssenssses 11/08/2016...
60682A  S4 9 |MITSUBISHI UFJ TR&BK NY - Certificate Of Deposit...............cccocwvrurreaneees 11/09/2016...
60689D WN 9 |MIZUHO BANKLTD NY - Certificate Of Deposit 11/10/2016...
96121T  F3 7 |WESTPAC BANKING CORP NY - Certificate Of Deposit s 11/16/2016...
22549V 3Q 4 |CREDIT SUISSE AG (NEW YORK) - Certificate Of Deposit e 12/01/2016...
06417G ~ JM 1 | BANK OF NOVA SCOTIA (HOUSTON) - Certificate Of Deposit. ST . 12/02/2016...
83050F HG 9 | SKANDINAVISKA ENSKILDA BANKEN AB (NEW YORK). - Certificate Of DEPOSt...........cc..rrveerrreerrereieneieereiinnes 12/02/2016...
86563Q Z7 8 | SUMITOMO MITSUI BANK NY - Certificate Of Deposit.. 12/05/2016...
23340Q LA 9 |DNBBANKASAINY - Certificate Of Deposit.... OSSOSO 12/06/2016...
21684B  E8 3 |RABOBANK NEDERLAND NY - Certificate Of DEPOSIL............cccouervuerrriiiiriiiriieseissesiesesisssisssissssee oo 12/06/2016...
40428A W7 8 |HSBC BANK USA NA - Certificate Of DEPOSIt.............ccccverrrererreoarrieereienns 12/07/2016...
60689D XK 4 |MIZUHO BANKLTD NY - Certificate Of Deposit 12/07/2016...
22532X EB 0 |CREDIT AGRICOLE CIB NY - Certificate Of Deposit. . 12/08/2016...
06427E X2 2 |BANK OF MONTREAL (CHICAGO) - Certificate Of DEPOSIL...............ccovvveirriiririiinniiisreississsssssssssissesissie 12/08/2016...
22532X EC 8 |CREDIT AGRICOLE CIB NY. - Certificate Of Deposit..... 12/08/2016...
05574R 6B 6 |BNP PARIBAS (NEW YORK) - Certificate Of DEPOSit...............ccuvuermrieinriiiiniiiniiannns 12/09/2016...
86564E BA 3 | SUMITOMO MITSUI TRUST NY - Certificate Of DEPOSIL............ccocuurveereeerreieirerieneiiseniiseseiienenieies 12/12/2016...
06427E Y6 2 | BANK OF MONTREAL CHICAGO - Certificate Of DEPOSIt.............o..ourvviriiiriiiinriisnisssissesssssssssssiessieis 12/14/2016...
90275D AP 5 |UBSAG STAMFORD CT - Certificate Of Deposit............... 12/14/2016...
65602T 6T 3 |NORINCHUKIN BANK (NY) - Certificate Of DEPOSIt..........cccrevrrerermrieinnreierinnenes 12/15/2016...
63307U JE 2 |NATIONAL BANK CANADA NY. - Certificate Of Deposit.. 12/16/2016...
06417G KK 3 |BANK OF NOVA SCOTIA HOUS - Certificate Of DEPOSit...........ccovvrevrerrrenes 463,181 01/03/2017...
86958D 4Z 2 | SVENSKA HANDELSBANKEN NY - Certificate Of Deposit ,001,430 . 01/06/2017...
83050F FC 0 |SKANDINAV ENSKILDA BK NY - Certificate Of Deposit.............. ettt | e | e | e 2,879,128 | oo 2,878,000 | 01/09/2017...
94988E XY 9 |WELLS FARGO BANK NA - Certificate Of Deposit...............ccccoovureeena. ....700,000 | 01/11/2017...
8574P1  HZ 2 | STATE STREET BANK & TRST - Certificate Of Deposit............ccccververurerirniens 4,755,000 | 01/13/2017...
90275D BK 5 |UBSAG (STAMFORD).. - Certificate Of Deposit ....2,134,000 | 01/13/2017...
13606A H8 4 | CANADIAN IMPERIAL BANK OF COMMERCE (NEW YORK) - Certlflcate of Dep05|t ....3,600,000 | 01/23/2017...
90275D BY 5 |UBSAG STAMFORD - Certificate Of Deposit......................... 4,571,000 | 02/02/2017...
60689D B2 8 |MIZUHO BANK LTD/NY - Certificate Of Deposit e 3,247,000 | 02/03/2017...
05582W AV 6 |BNP PARIBAS NEW YORK - Certificate Of Deposit ....1,300,000 | 02/03/2017...
21684B L8 5 |RABOBANK NEDERLAND NY. - Certificate Of DEPOSit...........cc.crmurveenrrerirrirannnns 4,720,000 |02/03/2017...
60682A X6 8 |MITSUBISHI UFJ TR&BK NY - Certificate Of Deposit.............c.ccoucweeurreaneees ...2,149,000 | 02/06/2017...
94988E YM 4 |WELLS FARGO BANK NA. - Certificate Of Deposit s | errieneis | e | s 4,056,419 | ...ovveoninnn 4,055,000 | 02/06/2017...
22549V JR 5 | CREDIT SUISSE NEW YORK - Certificate Of DEPOSIt..............cc.ourvvermriernrieieniiieniins ...2,434,502 .2,432,000 | 02/06/2017...
94988E  YQ 5 |WELLS FARGO BANK NA - Certificate Of Deposit...............ccccceereeena. 400,138 ....400,000 | 02/06/2017...
05582W BB 9 |BNP PARIBAS NY - Certificate Of DEPOSit.............cccc.ureverrreriirieieniiianiianenes ....4,646,000 | 02/07/2017...
86563Y BM 4 | SUMITOMO MITSUI BANKING CORP (NEWYORK) - Certificate Of Deposit 1,888,000 |02/09/2017...
83050F KC 4 | SKANDINAV ENSKILDA BK NY - Certificate Of Deposit .....2,300,000 | 02/16/2017...
87019U PD 5 |SWEDBANK AB NEW YORK - Certificate Of Deposit.... .1,900,000 | 02/16/2017...
06427E  UQ 2 |BANK OF MONTREAL CHICAGO. - Certificate Of Deposit........ ...3,900,000 | 02/17/2017...
05582W BR 4 |BNP PARIBAS NEW YORK - Certificate Of Deposit e snessnnsssansssnnesen | soeneesiiinns | eonerisneriensesienens | coneeriinneriennni 2,301,559 [ .2,300,000 |02/17/2017...
656020 CG 1 |NORINCHUKIN BANK (NEW YORK) - Certificate Of Deposit.... 02/21/2017...
8574P1  JF 4 | STATE STREET BANK & TR - Certificate Of Deposit........... 02/22/2017...
22532X EH 7 |CREDIT AGRICOLE CIB (NEW YORK) - Certificate Of Deposit. 02/22/2017..
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SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

2 3 4 5 6 7
NAIL
Designation /
Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
83050F KJ 9 | SKANDINAV ENSKILDA BK NY - Certificate Of Deposit ..1,300,659 .....1,300,000 | 02/23/2017...
632537 D3 9 |NATIONAL AUSTRALIA BANK LTD (NEW YORK) - Certificate Of DEPOSIL.............evvrrererrerermaeeserseriresesensseesenenns ..4,403,485 02/2412017...
86564E FY 7 |SUMITOMO MITSUI TRUST NY - Certificate Of Deposit............ccccovererreieerinenne ..4,601,615 02/28/2017...
96121T N6 1 |WESTPAC BANKING CORP NY - Certificate Of DEPOSIL............ccoc.rvueivveirieisiesiisissesissssssses s ssssssesseess ..1,501,206 ....1,500,000 | 03/02/2017...
13606A Y2 8 | CANADIAN IMP BK COMM NY - Certificate Of Deposit... .4,270,241 4,268,000 |03/03/2017...
06427E  WB 3 | BANK OF MONTREAL (CHICAGO) - Certificate Of DEPOSIL..........ccurermrreurrmmererereseesseeserssessesseseseeesesssssessessssessnens ..2,599,951 .2,600,000 | 03/07/2017...
83369Y CP 9 |SOCIETE GENERALE NY - Certificate Of DEpOSit.............c.cccuuverieriiriiiniisciisiissisesiiens ..4,201,373 4,200,000 |03/09/2017...
06417G  FT 0 |BANK OF NOVA SCOTIA (HOUSTON) - Certificate Of DEPOSIt..........cccurvmmerererererimeersinerinns ..3,902,734 ....3,900,000 |03/10/2017...
8574P1  JJ 6 | STATE STREET BANK & TR - Certificate Of Deposit........... ..3,598,693 3,600,000 | 03/10/2017...
60689D K2 8 |MIZUHO BANKLTD (NEW YORK) - Certificate Of DEPOSIL.............oov..ccrrrerereereeesesioseesseessnsessesssseesssssnsesssssssnsessesns | sovssmmsnens | commeeessssmsnsessssons | comsessesesinssessenes 900,085 ....900,000 | 03/14/2017...
606890 K6 9 |MIZUHO BANKLTD (NEW YORK) - Certificate Of Deposit. .4,700,390 | ...... .4,700,000 | 03/16/2017...
60682A  Z9 0 |BANK TOKYO-MIT UFJ NY - Certificate Of DEPOSIt..........cc.rveeermmererrereninireserieerienienes ..3,500,035 | ..o 3,500,000 | 03/20/2017...
83369Y DB 9 |SOCIETE GENERALE NY - Certificate Of DEPOSt.............cccrrvrermmerereerseeserieeeineesenenseenns ..4,939,153 4,939,000 |03/20/2017...
86563Y EW 9 | SUMITOMO MITSUI BANK NY - Certificate Of Deposit.. ..5,036,335 ....5,037,000 |03/20/2017...
656020 DX 3 |NORINCHUKIN BANK (NEW YORK) - Certificate Of DEPOSIL.............c.curuurermremerserisessneiseesssisessssssesesensssesesenns .4,503,069 | ...... 14,500,000 | 03/21/2017...
83369Y DN 3 |SOCIETE GENERALE NY - Certificate Of DEPOSIL............cuuurreuerireririeririiieisessiessessssssssssssessessesssssessssssssssenss. | avessessensss | sovessesssnessnssnnes | roreseessnesssessees 469,000 ....469,000 | 04/03/2017...
65558 PU 0 |NORDEA BANK FINLAND NY. - Certificate Of DEPOSIL.............cccvurreerreerireciireeisssieesieesssesssessses s ess e ssesssseseas 4,901,877 | i 4,900,000 | 04/20/2017...
86958D 3D 2 |SVENSKA HANDELSBANKEN NY - Certificate Of Deposit ..1,000,375 04/21/2017...
06417G  JF 6 |BANK OF NOVA SCOTIA HOUS - Certificate Of DEPOSIL.............cc..covveeereeeerereesereseseessesisissssssesssessssssssessssssssssnness | somsnsiinns | eoveseissessssessssees | coonsesessssseinnenes 799,188 04/25/2017...
65558L QA 3 |NORDEA BANK FINLAND NY - Certificate Of Deposit OSSOSO ..4,401,562 . 04/26/2017...
632537 D9 6 |NATIONAL AUSTRALIA BANK LTD (NEW YORK) - Certificate Of DEPOSIL.............ervruerrmrerermeesersesieseseesseessnenns ..4,897,555 4,900,000 |04/27/2017...
83050F GD 7 | SKANDINA ENSKILDA BK NY - Certificate Of DEPOSIt.........c.rurerriirieriieiieieisisiresisissiesessssssesssssssssessessssssesesss | onssnssieses | sevessssssessssssssions | soneesessssssssenns 400,137 | o 400,000 | 05/05/2017...
13606A YR 3 |CANADIAN IMP BK COMM NY - Certificate Of Deposit... .4,401,461 4,400,000 |05/24/2017...
161453 BK 0 |CHASE BANK USA NA - Certificate Of Deposit e ..1,300,278 ....1,300,000 | 05/26/2017...
65558L QL 9 |NORDEA BANK FINLAND PLC, NY BRANCH - Certificate Of Deposit ..2,600,728 | ...... .2,600,000 | 05/26/2017...
94988E  WE 4 |WELLS FARGO BANK NA - Certificate Of DEPOSIt...........cvvirrierririririeinnisiserisiessssssssssessssssssesssssssssssessssssessenss | onssnesiesss | seressssssessssssssons | sosneesesssssssssenns 547,814 ....548,000 |06/01/2017...
96121T S6 6 |WESTPAC BANKING CORP NY - Certificate Of DEPOSIL............cc.cveeivrerrieiiesiissesesieessissses e sssssseees 4,800,662 | ..ooonrirrinnns 4,800,000 | 06/01/2017...
78009N D3 7 |ROYAL BANK OF CANADA NY - Certificate Of DEpOSit.........coovveervririrrnrennes ..6,926,302 ....6,925,000 | 06/02/2017...
161453 BL 8 |CHASE BANK USA NA - Certificate Of DEPOSIL............c..evuerveerieeeiieeieciseesse s sssssssens .1,519,319 1,519,000 |06/09/2017...
961217 T6 5 |WESTPAC BANKING CORP NY. - Certificate Of DepOsit..........cccvrvvrerevrnrnnes 2,899,977 | ...... .2,900,000 |06/15/2017...
89113W EC 6 | TORONTO-DOMINION BANK (NEW YORK) - Certificate Of DEPOSIL..............vvveerereeecreeereseeseseseesissessssessseissssssnnes | eeveeenssns | sveeessesssessessens | eoveesessssnsseannd 600,210 07/12/2017...
89113W  GK 6 | TORONTO DOMINION BANK NY. - Certificate Of Deposit. ..4,302,589 08/10/2017...
96121T W3 8 |WESTPAC BANKING CORP (NEW YORK) - Certificate Of Deposit ..2,700,905 08/11/2017...
20271 LN 7 | COMMONWEALTH BANK OF AUSTRALIA (NEW YORK) - Certificate Of Deposit... ..4,501,796 08/15/2017...
CASH. ..o ....(60,654) (60,654) | ..voooverirrnens
9099999.  Total - Cash (SChEAUIE B PAt 1 TYPE).....vuuieuirsuiisiesiesisseisiessesessess st ses sttt bnnssnsteees 257,113,683 257,024,351 XXX
Cash Equivalents (Schedle E Part 2 Type)
61747C 70 7 |MSILF #8302 GOVERNMENT PORTFOLIO INSTL SHARE CLASS - Money Market Mutual Fund 16,987,000 10/03/2016...
4812C0 67 0 |JPMORGAN US GOVERNMENT MM-CP. - Money Market Mutual Fund 17,341,000 10/03/2016...
092480 70 0 |BLACKROCKLIQUID FED FUNDS - Money Market Mutual Fund............c.cccoooniiiciiniiiiiiniinnens 17,243,000 10/03/2016...
608919 71 8 |FEDERATED GOVT OBLI FD-PRM - Money Market Mutual FUNG...........c...ceemrerereniirienieeeseisesseesssesis s ..6,016,000 10/03/2016...
126903 27 9 |CITID (Agency MBS & Pass Throughs) - Repo 35,606,440 10/03/2016...
04821T K3 8 | ATLANTIC ASSET SECURITIZATION CORP ABCP 10/3/2016 - Commercial Paper..........c.ouuererimiesmmssressensenereens ..3,976,853 . 10/03/2016...
9199999.  Total - Cash Equivalents (SChedule E Part 2 TYPE). ... .. it erbsessaneenes 97,170,293 ...97,170,285 XXX
9999999, TOHAIS..... .reriresiiisieiseiiesers et e bensient et enntes | erinnninneendd 455,315,015 | .coooovvrers 455,216,142 XXX

General Interrogatories:
Total activity for the year:
Average balance for the year:

1.
2.
3.
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Statement as of September 30, 2016 ofthe American Family Life Assurance Company of Columbus (Aflac)

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIL
Designation /

Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
Cash (Schedule E Part 1 Type)

| ORDINARY DEPOSIT ... | cosinnnsinnnns | connnssnnnsenessnnns | consennieonas 597,856,391 | ....ccc.co.... 597,856,391 | ....cccoovinaninen.

9099999. Total - Cash (Schedule E Part 1 TYPE). ...ttt sesenssen 597,856,391 | ..oovvirrns 597,856,391 XXX
9999999, | TOAIS. ... ettt e eest e s 597,856,391 .597,856,391 XXX

General Interrogatories:
1. Total activity for the year:

2. Average balance for the year:  Fair Value $.

Fair Value §$.....99,177,150

Book/Adjusted Carrying Value $.....99,177,150
473,669,055 Book/Adjusted Carrying Value $.....464,956,503
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Statement as of September 30, 2016 ofthe American Family Life Assurance Company of Columbus (Aflac)

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During | Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *

Open Depositories
JP Morgan Chase INEW YOrK, NY ..o | conviesssssiinnsis | onsionensd 0.000 247,618 0 (56,849,893) | .......uccc (71,650,242) | .....ooccccd (36,840,043) [ XXX
SHINKIN CENTRAL Japan, 0.000 0 0 188,243 459,537 253410 | XXX
OITA SHINYOUKINKO JAPAN.......oreveriieiiie st ensssennnes | eesssinsssennsinniis | erssienind 0.000 0 0 0 0 276,899 [ XXX
TOKYO-MITSUBISHI-UFJ Japan, 0.000 0 0 243,926 277176 288,408 | XXX
KEISHICHO SHOKUIN SHINYOUKUMIAL Japan 0.000 0 0 308,145 313,836 316,274 | XXX
JAPAN POST BANK(MADOHAN). Japan 0.000 0 0 996,185 559,955 956,451 | XXX
KITAKYUSHU Japan 0.001 0 0 0 0 988,924 | XXX
TOKYO-MITSUBISHI-UFJ(OSAKA EXPENSE). Japan 0.000 0 0 1,025,634 1,336,919 1,020,198 | XXX
NAGANO. Japan 0.000 0 0 0 0 1,285,601 | XXX
SUMITOMO-MITSUI Japan 0.200 12,148 3,646 5,151,110 5,478,415 1,795,557 | XXX
TOYO SHINYOUKINKO. Japan 0.000 0 0 0 0 1,977,848 | XXX
ALPSCHUO SHINYOUKINKO. Japan. 0.000 0 0 0 0 2,175,633 | XXX
Bank of America. Dallas, TX 0.000 0 0 1,831,629 2,127,059 2,420,262 [ XXX
JAPAN POST BANK OSAKA(CLAIM). Japan 0.000 0 0 2,298,521 2,601,236 2649410 [ XXX
JAPAN POST BANK TOKYO(PREMIUM) Japan 0.000 0 0 3,525,468 3,905,972 3,651,588 | XXX
OKINAWA. Japan 0.001 0 1 0 0 3,955,696 [ XXX
YAMAGUCHI Japan 0.001 0 1 0 0 4,944,620 | XXX
KITAISEUENO SHINYOUKINKO JAPAN........ovoeveeeiis s esssensssenssns | ersssissssesnsssessns | ersseenind 0.000 0 0 0 0 4,944,620 | XXX
GAMAGORI SHINYOUKINKO Japan 0.000 0 0 0 0 4,944,620 | XXX
JAPAN POST BANK TOKYO(CLAIM) JAPAN......criveevisiis s essss s ensssessnes | eesssiessssnsiensis | enssienind 0.000 0 0 5,733,690 6,321,492 6,081,165 [ XXX
Columbus Bank & TrUSE.............cceuwwwmmvmmvviveeriiseerininiinnnens Columbus, GA 0.004 18,178 0 9,641,697 | ............. 771,540 | oo 7,328973 [ XXX
TOYOTA SHINYOUKINKO JAPAN.......croveiireiiie s ensssennses | eessiinsssennsiiensis | erssienind 0.000 0 0 0 0 9,889,241 [ XXX
OSAKA CITY SHINYOUKINKO, Japan 0.000 0 0 0 0 9,889,241 [ XXX
TOKYO-MITSUBISHI-UFJ Japan 0.001 13 37 0 21,321,962 | ..cccoonnr 46,114,600 | XXX
Wells Fargo Atlanta, GA. 0.000 34 (U [ 19,666,641 | .............. 20,960,466 | ............. 49,969,289 [ XXX
MIZUHO. Japan 0.001 676 134 | 191,536,810 | .ccovvereene 19,508,538 | ....ccco 70,624,807 | XXX
BANK OF NEWYORK MELLON Japan 0.000 0 0 51,685,501 86,121,341 88,231,804 [ XXX
SUMITOMO-MITSUI Japan 0.001 68 198 76,683,586 | ............ 193,836,082 | ............ 494,462,094 [ XXX
MIZUHO(EXPENSE) Japan. 0.000 0 (1] I 878,540,899 | ....oc0. 747,310,929 | ............ 877,129,775 | XXX
0199998. Deposits in.....220 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open Depositorie: XXX XXX 180 0 3,288,188 2,235,532 3,126,645 | XXX
0199999. Total Open Depositorie: XXX XXX 278,915 4,015 | ......... 1,195,495,980 | ........1,054,797,745 | ........1,664,853,610 | XXX
0399999. Total Cash on Deposit. XXX XXX 278,915 4,015 | ... 1,195,495,980 | .........1,054,797,745 | .........1,664,853,610 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX 23,310 23,494 23,531 | XXX
0599999. Total Cash, XXX XXX 278,915 4,015 195,519,290 ..1,054,821,239 ..1,664,877,141 | XXX
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Statement as of September 30, 2016 ofthe AMerican Family Life Assurance Company of Columbus (Aflac)

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
;

2 3 4 5 6
Description

7
Code Date Acquired Rate of Interest Maturity Date

Amount of Interest Due & Accrued

8

Book/Adjusted Carrying Value

Amount Received During Year

NONE






