QUARTERLY STATEMENT
OF THE

American Family Life Assurance
Company of Columbus (Aflac)

Of

Omaha
in the state of NE

to the Insurance Department
of the State of

For the Period Ended
June 30, 2015

2015







statement as of June 30, 2015 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
1o BONAS oot | sereiees 93,621,365,964 | .....coooverirrriririienn 0. 93,621,365,964 | ........ 94,845,558,974
2. Stocks:
2.1 Preferred SIOCKS. ........rieiiri s | bt 4,907,677 | oo [V O 4,907,677 | coocvvverrns 4,907,677
2.2 COMMON SLOCKS. ...oouveuurirceenriiesisesesisees st ssess s ssssesssssninns | sonesesnns 1,561,371,832 | woovvvovcrirciis 12,461 | .......... 1,561,359,371 | .......... 1,016,931,440
3. Mortgage loans on real estate:
31 FIISEIENS. oottt | enrinent s 1,460,689 | ....oovvercriinn (O I 1,460,689 | ......ccoovevenn. 1,603,392
3.2 Other than firStIENS........cc.viiiiiieciei s | cebesseseeneas 2,345,547 | ....ovvvrnnn. 2,345 547 | ..o (O N 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDBIANCES)..vvvvvvvvriretserisesiens sttt bbbttt esntsnenes | eesiesesaes 202,906,199 | ..oovvereererieerienenns (U I 202,906,199 | ...cocvvvnnes 208,351,928
4.2 Properties held for the production of income (less $............ 0
ENCUMDBTANCES)......cvvvcveitiieiciis ettt sttt st bensesans | sessessssessesssssessessnsand (0 U (0 U 0 | e 0
4.3 Properties held for sale (less §.......... 0 ENCUMDBIANCES)......couereeceeireiseereieeeeseseseeseisenss | ereeseesesessessssesssssnesanes (01 (01 (01 0
5.
.......... 1,044,244,809 | ...oooovvvevvirnieiirncnnd0 | e 1,044,244.809 | ..........2,099,573,836
6. Contract loans (including §.......... 0 PremMiumM NOLES).......ccviverererieeie et ssssnes | sresiesnsns 145,802,506 | ...cocvvvvcreririieinnad [0 145,802,506 | ............. 140,192,865
T DBIVALVES. ..ottt sttt | eeeesenenas 141,725,506 | ..ovoovveerireericeeinn (U I 141,725,506 | ...coovvvennee 56,124,703
8. OtherinVESIEA @SSELS.........ccveereeeieeeteecteiee ettt es ettt s seas st s s nasssnastenennas | serrassssaes 353,895,737 | ceovoveeeeeeeereeend [0 I 353,895,737 | covvunne 353,831,498
9. ReCeiVabIES fOr SECUMEIES.........c.evivieeicieieie ettt naenes | eebessesssessesaees 393,919 | cieeee (01 393,919 | wvieee 369,300
10.  Securities lending reinvested collateral @SSEts..............c.reviveicriieieeese e | evernines 386,494,495 | ..o (1 I 386,494,495 | ............. 473,239,951
11, Aggregate Write-inS fOr INVESEA @SSEES.......cvururererieerereie et sseessesennes | sessessssssssssesssssnssssseees {01 {01 (O I 0
12.  Subtotals, cash and invested assets (LINES 110 11)......ccovrrrrinencnrrrncnereenesesseeeeseneeieenns | 000 97,466,914,880 | .................2,358,008 | ........ 97,464,556,872 | ........ 99,200,685,564
13. Title plants less §.......... 0 charged off (for Title INSUFErS ONIY).........ccocveeeereirereiereseeieieerenens | eververenierissessseeseennsn0 | vevisieiessieieieereen0 | eveieeeisseieieeene0 | e 0
14.  Investment income due and aCCrUE...........cccceveviveicieveeeciceseeeseeisseses s sessssssnenenns | evereneee 198,126,201 | v 0 | e 738,126,201 | ............. 744,698,958
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection...........ccceceveeveeis | eveverene. 406,906,256 | ............... 35,866,839 | ............. 371,039,417 | ... 381,780,065
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)..........cccceeevveerececes | covereverennn. 7,030,333 | oo (01 A 7,030,333 | coeernnd 6,561,238
15.3  Accrued retroSpective PrEMIUMS..........c.euiireeierireieireineeesesesssseesssssesseessssssessssssssssessnss | sressssssssssesssssssessesseen (0 0 [ oo [0 R 0
16. Reinsurance:
16.1  Amounts recoverable from FBINSUTENS............ccevcviveieveiieeeis et | seveeseesinans 31,599,167 | oo 0
16.2 Funds held by or deposited with reinsured COMPANIES..........c.vurireerirrrinierireereisseies | ereeeeseenesseeessesseeneend (0 0 [ oo [0 R 0
16.3 Other amounts receivable under reinsurance CONracts...........ceveuvevevevcreeeveriesieeens | evvereiennns 34,433,235 | oo (0] I 34,433,235 | oo 34,278,437
17.  Amounts receivable relating to UNINSUrEd PIANS...........cocueviirereiiecieiee e sennies | cvvssesesssesesssesesessesens 0 [ oo 0 [ oo [0 R 0
18.1 Current federal and foreign income tax recoverable and interest thereon.............cccceveeveevvceens | covvvereeinnnad 69,617,941 | .............. 69,617,941 | oo (0] 107,635,651
18.2 Net deferred taX @SSEL...........rvirriierirrrierierrier st sesassss s sneniens | eersensseees 999,359,181 | ............. 999,359,181 | ..o (O 0
19.  Guaranty funds receivable or 0N AEPOSIL...........ccocvevevcreieieerie et seses | eeveseesesnans 4444137 | oo (01 A 4444137 | oo 2,551,526
20. Electronic data processing equipment and SOfIWETE..............ccvvveverieviereeeieieesieeeseesesesvesiens | covereseinnens 22,070,397 | oo 13,034,010 | oovevrernee 9,036,387 | .coevvierne 7,299,867
21.  Furniture and equipment, including health care delivery assets ($.......... (1) RSO IR 31,038,143 | ......ccoc.. 31,038,143 | ..o [0 TR 0
22. Net adjustment in assets and liabilities due to foreign eXchange rates..........c..oceveveveeeievieeies | covveeriesieeeseesesennad 0 [ e 0 [ oo [0 SRR 0
23. Receivables from parent, subsidiaries and affiliates...............ccocoevivieiviiniiciceeeseee | e 338,903,114 | coovovieeeeeriend [0 I 338,903,114 | .coccuue 358,211,655
24. Health care ($.......... 0) and other amounts reCEIVADIE............cccievriireeiieeee e | eeeeresisseeenas 6,133,820 | ...ccevvnenend 6,133,820 | .ovvvvieeiceed [0 R 0
25. Aggregate write-ins for other than invested assets.............ccccvvieiceiiceeeeseeeee e | cevererenas 225,781,089 | ............. 126,781,132 | ............... 98,999,957 | ............... 98,589,034
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)............cceureemerererieeeeesnesssseesesseseesssssssseesssessssesssssssnes | sennns 100,382,357,8%4 | .......... 1,284,189,074 | ........ 99,098,168,820 | ...... 100,966,070,689
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cueeeereenes | orereeenreneereeneineinennnd (01 (01 (01 [ 0
28, Total (LINES 26 AN 27).......rvermrerrrereeereeesseesssesssseesssessseesssessssessssssssessssssssessssssssssssesssssssnns | sennes 100,382,357,8%4 | .......... 1,284,189,074 | ........ 99,098,168,820 | ...... 100,966,070,689
DETAILS OF WRITE-INS
110, ettt | seesseess ettt (1 (U O 0
1102, oottt
1103, oottt ee e AR
1198. Summary of remaining write-ins for Line 11 from oVerflow page............coueerrureernrirrnninensnees | eoreereeensersisssneeneesnenn (0 (0 (0 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE)......cuurrrireirerieisiserissessisrssessssssnssssssess | sessssessssssssssssassasssssans (O [ [0 I 0
2501. Funds held by premium COlIECtioN @QENCIES.........cevivevriireieiereeisie e sssresenss | sresessssssenns 47,256,203 | ..o [0 47,256,203 | ............... 46,535,997
2502. Refundable deposits, primarily leased office space in Japan..........ccccvvevevereiecevseeeeeeeeneens | cevevereenns 38,773,376 | oo 1,780,810 | .cvevnvee. 36,992,566 | ........c..... 36,198,099
2503. Prepaid premium taX F@COVETADIE............cuiverrieeciicieieiie sttt s s ssnsesenns | sresesssissesenns 9,800,360 | ..oooveviereieiiid (01 A 9,800,360 | .....ccoovnee 10,904,110
2598. Summary of remaining write-ins for Line 25 from overflow page...........ccoeeueveveveeeeeeeseeiens | cvveveinnns 129,951,150 | ....cconee 125,000,322 | ..o 4,950,828 | .....cooevevnnn 4,950,828
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @DOVE)........coerrerurrerrmrensressirensreessssesseressnees | eoereesacees 225,781,089 | ..cocvvvnnes 126,781,132 | ..oovovvveennes 98,999,957 | ...occovrrnnens 98,589,034
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statement as of June 30, 2015 ofthe American Family Life Assurance Company of Columbus (Aflac)

LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.
1.
13.
14.
15.1
15.2
16.

17.
18.

20.
21.

23.
24.

25.
26.
27.

29.
30.

32.
33.

35.
36.
37.

39.

Aggregate reserve for life contracts $.....21,853,884,190 less §......... 0
included in Line 6.3 (including $.....1,377,627 Modco Reserve)..

Aggregate reserve for accident and health contracts (including §$......... 0 Modco Reserve)
Liability for deposit-type contracts (including $.......... 0 MOACO RESEIVE).......oivirieiieicieis ettt

Contract claims:

L S

42  Accident and health.
Policyholders' dividends §..........

Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:
6.1  Dividends apportioned for payment (including §.......... 0 MOGCO)....vervrririeieie ettt

6.2  Dividends not yet apportioned (including §.......... 0 Modco).....

6.3 Coupons and similar benefits (including §.......... 0 Modco).....ccvuee.

Amount provisionally held for deferred dividend policies not included in Li

NE Bivveveieeeee et

Premiums and annuity considerations for life and accident and health contracts received in advance

less $.....293,106,943 discount; including $.....263,621,431 accident and health premiums

Contract liabilities not included elsewhere:

9.1 Surrender values 0N CANCEIEA CONLFACES...........cccuiveiieiiciiieie ettt s sttt

9.2  Provision for experience rating refunds, including the liability of $..

refunds of which §
9.3
9.4

Commissions to agents due or accrued - life and annuity contracts $.....14,156,845, accident and health $
and deposit-type contract funds $.......... et e et

Commissions and expense allowances payable on reinsurance assumed

GENEral EXPENSES AUE OF ACCTUEH. ... .uuvurereeerrereereeseceeeseeseeseesee e st ees e s st s s s b s s bR s bbbttt

Transfers to Separate Accounts due or accrued (net) (including $.

allowances recognized in reserves, net of reiNSUred AlOWANCES)...........vureruriereirisreieireieie sttt ssb sttt

Taxes, licenses and fees due or accrued, excluding federal income taxes

Current federal and foreign income taxes, including $.....6,038,016 on realized capital gains (losses)..
NEt AEFEITEA tAX ALY, ... oottt s bbbt enn

Unearned investment income
Amounts withheld or retained by company as agent or trustee
Amounts held for agents' account, including $.....

Remittances and items NOt @lIOCAIE.............c.cvueiiiiieieci ettt bbb bbb bbbt nann

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

Liability for benefits for employees and agents if NOt iNCIUAE @DOVE...........oeiiererririririciesecse st
Borrowed money §......... 0 and interest thereon §......... [0SO
Dividends to stockholders declared and UNPEIG. ...t

Miscellaneous liabilities:

24,01 ASSEL VaAIUGLION TESEIVE. ..o ieiveiiiieeisicte ettt sttt b s s s b s s bbb s sttt bbb s s s s nan s s

24.02 Reinsurance in unauthorized and certified ($.......... 0) companies..

24.03 Funds held under reinsurance treaties with unauthorized and certified ($
24.04 Payable to parent, subsidiaries and AfflES...........ccvrurirrerrirririerrre sttt

24.05 Drafts outstanding.........cccoovereerrernrrneneernernennes

24.06 Liability for amounts held Under UNINSUIEA PIANS...........vrururrirririenririsisessssisessssssesesessessssssssssssesssssssssessesssnssessessessssssessessessans
24.07 Funds Neld UNAEr COIMSUIANCE. .........cuiuirrireiiieeeissiseetsesese s ssee et ss sttt

24.08 Derivatives
24.09 Payable for securities

2410 Payable fOr SECUMHES IBNAING..........vvurerireiiiriieie ettt bbbttt

24.11 Capital notes §.......... 0 and interest thereon

Aggregate WItE-INS fOr NADIIHES. ..........e..ervrrerirrrieriirie sttt s bbbt
Total liabilities excluding Separate Accounts busingss (LINES 110 25).........c.cuiuieicieeeieieieees et

From Separate Accounts statement

Total iabilities (LINES 26 @NGA 27).......cocveveeiieeieisetese st tes ettt bbb sttt e bbb a s bbb es bt en s baes
COMMON CAPIAI SEOCK. .......ucvereieciceitese ettt ettt et sttt s s bbb bbb s s bt s et s e bse s s sae b s nt s e

Preferred capital StOCK...........cc.ccvveevereerreeeresieenne
Aggregate write-ins for other than special surplus funds

SUIPIUS NOES......oevtviese ittt ettt et b et et s e st s st et s b s b e s b s s s bRt et s s bt s s b et st s st st stes bt en s ban s s een

Gross paid in and contributed surplus.....

Aggregate write-ins for SPECIal SUMPIUS FUNGS..........ccueveviiiesieieisieie ettt sttt bt s b sees
UNASSIGNEA fUNAS (SUIPIUS)......ucviverieviceeie ittt et etes et es s sttt st bbb a s b sttt b b bt se s b st s bt

Less treasury stock, at cost:

361 ... 0.000 shares common (value included in Line 29 §......... 0) ettt bbbt
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0) -ttt bbb
...0 in Separate Accounts Statement).

Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $...
Totals of Lines 29, 30 and 37.

Totals of Lines 28 and 38 (Page 2, LINE 28, COL. 3).......ccuiueiiiieiricieeeee sttt ettt abns

21,853,884,190

............. 248,559,612

168,994,814

................... 8,618,977,773

........................ 30,262,096

40,771,834

437,310,985

93,870,373
...1,022,690,973

..47,930,860,775 | ..

3,178,482,588 | ..

...823,096,267 | ..

..677,305,022 | ..

..175,558,834 | ..

191,160,264

................. 20,323,254,237
...48,662,739,354
...................... 212,353,589

...................... 164,931,672
.3,153,089,673

................... 9,310,297,889

........................ 29,211,439

s 79,666,313
................... 1,329,129,746

........................ 50,948,733
...392,081,115

88,351,149,798

.10,743139,417 | ..

10,747,019,022

................. 10,839,119,252

................. 99,098,168,820

............... 100,966,070,689

2501.
2502.
2503.
2598.
2599.

Payable for return 0f CASh COIALEIAL...........c.vriiieieiceie et s s

Other liabilities............c.cvvereenen.
Pension Liability
Summary of remaining write-ins for Line 25 from overflow page
Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)...........

.............. 104,460,000

41,990,035 |..
23,263,460 | ..
21,446,769 | ..
..191,160,264 | ..

........................ 63,450,000
..67,801,696
..23,468,047
..27,047,804
181,767,547

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 above)...........

3401.
3402.
3403.
3498.
3499.

Affordable Care Act fee special surplus..............cccevvenee.

Summary of remaining write-ins for Line 34 from overflow page
Totals (Lines 3401 thru 3403 plus 3498) (Line 34 above)
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statement as of June 30, 2015 ofthe American Family Life Assurance Company of Columbus (Aflac)

SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health CONtracts.............ccocuevevevrierceieieeceeceeeeeee s | e 8,802,541,558 | ......... 9,914,105,969 | ....... 19,362,853,251
2. Considerations for supplementary contracts With life CONINGENCIES............ccevevierieeicieeeeeeee et sessenes | coeseesessesees s ses e snes (0 R (01 T 0
3. Netinvestment iNCOME.........cccvererevreeereereiee e ,506,861,755 | .........1,631,615,541 ...3,240,657,966
4. Amortization of Interest Maintenance Reserve (IMR)............ccoocvvevvevriveiernnne. 48,079,541 | ..covvvnee. 3,493,292 ....54,011,776
5. Separate Accounts net gain from operations excluding unrealized gains OF lOSSES...........ccvveveeirereerieieeesee e essssssrenes | cevessssessessssesseseesnes (0 T (01 R 0
6. Commissions and expense allowances on reinsurance ceded............cccoevevrernen ...371,995,260 87,450,266 ..182,703,690
7. Reserve adjustments 0N reINSUFANCE CEAR. ........vu ettt sse sttt ssensesennas | sesessssessesnnenssees (2,282) [ oo (32,512) | oo (43,223)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
rOM SEPATAtE ACCOUNLS.........cevevicvceei ettt ettt be s sssssssssssssessssessessssnsesens | sessssessessssessessnssnsessnsD | srersenssseesan 6,173,175 | .o 6,173,175
8.2 Charges and fees for dePOSIt-tyPE CONIACES...........cviveveeiciieeie ettt b s ssens | evsesnsesaesessssssasssnsad [0 [0 0
8.3 Aggregate write-ins for miscellaneous income.. .2,716,3% |...... ..(15,888,884)] ...... ....84,259,327
9. Totals (Lines 110 8.3).....ccevevveererrereeereirercieerenne .10,732,192,226 | ....... 11,626,916,847 |....... 22,930,615,962
10. Death BENEFitS........evvrerieiieiiersrseieisssise e ...153,647,685 | .. ..163,949,921 ..325,043,666
11. Matured endowments (excluding guaranteed annual pure endowments).. 3,717,468 | .. ....11,644,609
12, ANNUItY DENETIES........cvvevecii e ...3,327,804
13. Disability benefits and benefits under accident and health contracts.. 3,386,787,418
14. Coupons, guaranteed annual pure endowments and Similar DENETIS............cvveirrierriiririninesees et | seresseessssesenesnseeenes 0].
15. Surrender benefits and withdrawals for life contracts...........cc.cccvevvee ..251,396,181 | ..
16, GIOUD CONVETSIONS. .......vvereeieiersseeessesssessesesbsses e b s s s sss st s s s ettt es e b s s s ss s s e ss st s et b st es s st sn s ssesss s st sses st ensessntnsesansanes | seesssssssessesnsassesssanes 0f..
17. Interest and adjustments on contract or deposit-type contract funds.. ..1,580,645 | ..
18. Payments on supplementary contracts with life CONINGENCIES............ccvviviieiieieree s ssbes s sesas s snes | sesssssssessesieseseesessenes 0f.. .
19. Increase in aggregate reserves for life and accident and health contracts. 2,557,168,038 |......... 2,882,838,3%6 | ......... 5,766,863,435
20. Totals (LINES 1010 19)....uiuiiciieiiriiieie sttt sttt 6,357,625,239 |......... 7,170,786,327 |....... 14,164,772,953
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)........c..cccoceeveeees | cevrree 1,073,891,589 | ......... 1,203,678,419 | ......... 2,352,708,631
22. Commissions and expense allowances on reiNSUranCe @SSUME...........c.ucvucurveveerreeeeisesieseesesiessssesssesessssssssssssessssssessesens | ersessessssnes 37,895,783 | .......c...... 38,662,873 | ....ccconee. 74,469,392
23. General insurance expenses 1,225,121,722 | ........1,249,786,211 ...2,625,885,391
24. Insurance taxes, licenses and fees, excluding federal INCOME tAXES.........cccvvcviiiiieiiicieice et ssebens | erenresesinas 87,368,407
25. Increase in loading on deferred and uncollected premiums ....(395,353)
26. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate Write-inS fOr AEAUCHIONS..........c.cciveiiciciiceee ettt s a bbb ea st baen
28. TORAS (LINES 20 10 27)....uiviieereieeeteiieieie sttt ettt et et e bbb bbb bbb b st bbbttt st ben bt n e ae b baen
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)..
30. Dividends t0 POICYNOIAETS. ........curvreirieiieicicie ettt ns
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........... | coo.evee. 1,943,360,407 |......... 1,856,948,086 | ......... 3,499,188,389
32. Federal and foreign income taxes incurred (excluding tax on capital gains)..........ccceveurerieienisieensieesseseessssssseseenes | orierseenns 995,682,653 |............ 473,404,486 | ......... 1,084,470,193
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (105ses) (LiNE 31 MINUS LINE 32)........ceuiriiiiiriieieieiese ettt sssssessesnses | essessnsnns 947,677,754 | ......... 1,383,543,600 | ......... 2,414,718,196
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....6,038,016 (excluding taxes of §.......... 0 transferred t0 the IMR)........cccciirieeee e sssieseisniens | crssesieesseas 41,277,989 |..cccvevnnn (37,507,595) | ............. (22,100,554)
35. Netincome (LiNE 33 PIUS LINE 34)........cvuiviicicieseeiee ettt sttt sens | stensnssanns 988,955,743 | ......... 1,346,036,005 | ......... 2,392,617,642
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PHOT YEA...........cveieieieeie ettt sttt s saesnsns | evaens 10,839,119,249 | ......... 9,630,058,817 | ......... 9,630,058,817
37. Netincome (LINE 35).......ccuevcuieeiercieee ettt ...988,955,743 | ......... 1,346,036,005 | .........2,392,617,642
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....(242,389) 79,188,625 | .. ...(69,849,392)
39. Change in net unrealized foreign exchange capital gain (I0ss)............... ..(34,893,893)| .. .(370,723,362)
40. Change in net deferred income taX..........cceevveveverecveeennnns ...153,405,911 |.. ..698,769,256
41. Change in nonadmitted assets.... (215,284,346) | .. .(826,305,836)
42. Change in liability for reinsurance in unauthorized and certified companies.......... (663,854,635) | ..ovovverrerrirernrinninnend0 | s 0
43, Change in reserve on account of change in valuation basis, (INCrease) Or AECIEASE............cvveevrereurerereiereee e sessiesesasseens | eoreveesessesessssssessenend 0 [0 | e 0
44, Change in asset valuation reserve.. (117,977,963) | .. .(141,026,979)
45, Change iN trEASUNY STOCK........vuvererireirsisiseissssessise et es sttt ss sttt ns sttt ssensensnssessensanss | sessessnssnssessanssnssnssnd 0 [ orverrreereiereineeeennd0 | e 0
46. Surplus (contributed to) withdrawn from Separate Accounts during period 0. .0
47. Other changes in surplus in Separate Accounts Statement .0
48. Change in SUrplUS NOES........c.ccevvevcvrerereereeisee e .0

49.
50.

51.

Cumulative effect of changes in accounting principles
Capital changes:

50.1 Paidin
50.2 Transferred from surplus (Stock Dividend)
50.3 TranSTEITEA t0 SUMPIUS........ceviiiveiictcietce ettt bbb bbb bbbttt n bt s st naen
Surplus adjustment:

51.1 Paidin

51.2 Transferred to capital (Stock Dividend). 0. .0 .0
51.3 Transferred from capital...........ccccccoueevernnenee 0. .0 .0
51.4 Change in surplus as a reSuUlt Of FRINSUFANCE. ..........ceieiiinieieiiisie et sssessesns | sressessssessessssessessesanes (0 (0 0
52. Dividends to stockholders............cccouriurerniirirennes .(745,524,249)| .. .(436,074,669) | ........(1,473,219,913)
53. Aggregate write-ins for gains and losses in surplus........ ..463,884,577 |.. ...(82,047,995) ] ............ 998,799,016
54. Net change in capital and surplus (Lines 37 through 53).... ...(92,100,230) | ............ 615,313,759 |......... 1,209,060,432
55. Capital and surplus as of statement date (LINES 36 + 54).........cccccoueeiicreniiesiee et res bbb sae e | evaees 10,747,019,019 | ....... 10,245,372,576 | ....... 10,839,119,249
DETAILS OF WRITE-INS
08.301. Realized foreign €XChaNGe GAIN/(IOSS)........cureurrerurerrerreeeieieseeeeseee s sseee et ees et ess s ssesses e ssessessssssessessnes | sesesssssesans (7,598,938) | ....ccoovnne (20,579,295) | ....ovenvne 63,205,429
08.302. Administrative service fees from affiliates. ..1,195552 | .. ..2,354,607 |.. ....16,181,062
08.303.  OtNBIINCOME.........eoceeceeieeecteeee et sees et s st sse st en s ss st ssss e sass s s s e ssessesssssssssssassnssessenans | seesesssnsnsen 1,527,870 |...................985,381 | ..ccecenne.c 2,220,599
08.398. Summary of remaining write-ins for Line 8.3 from overflow page 1,591,910 | .o 1,350,423 | ....ccoenee. 2,652,237
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... ..2,716,394 |.. ..(15,888,884) | .. ....84,259,327
2701.  Reserve adjustment from reinSUrance asSUME...........c.cucuieeveviesieeieiseieseesesesesessssseessssssesessssessesssssssssesssssssesens | svevveseeseniens [3323,009 | ovviivevenne 10,588,652 |.............. 12,421,382
2702.
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE). .......rrireieiresireressessiieesssessessessnsssssssssssenssnsssssssssssnssssssssensanes | sesessssssssses 7,323,009
5301.  Gain on reinsurance ceded ..431,505,512 | .. .
5302, DEMIVALIVES.......eevereeereeeeeeeseeseeescsess e ssesses s ssessssss s s ssss s s st essss s ssessss s ssesssssensssssessanssssnssesssssanssessessensnsensssssssnssnns | sessessnsenes 31,959,296 |............. (81,377,851 | ... 59,382,399
5303.  MinimUuM PENSION HADIIILY...........ccveeveerecrrsiese ettt s st s s st s e s s s st enssneen 419,769 | ..ooovrrrren. (670,144)| ............... (6,297,813)
5398.  Summary of remaining write-ins for Line 53 from overflow page.. . . ..945,714,430
5399.  Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @DOVE)........rurrirrriereisirsisasssssssssnsessssssesssesssssssssssassssssssssssesssnsssssnes | snsssssssans 463,884,577 |............. (82,047,995)|............. 998,799,016
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statement as of June 30, 2015 ofthe American Family Life Assurance Company of Columbus (Aflac)

CASH FLOW
Currer1t Year PriorZYear Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE...........cveuirirciiricreieerrsiesie st sess s esssesnsses | cvssseenes 8,255,947,152 | ........ 10,225,897,022 |......... 19,094,204,919
2. NetiNVESIMENTINCOME. ...ttt s ss bttt s s b st seesssssstessnsntes | evssnnes 1,594,808,003 | .......... 1,687,073,517 | .......... 2,799,517,166
3. MISCEIANEOUS INCOME. ... [snissinies 137,951,862 | ............... 77,702,045 | ............ 273,092,969
4. Total (Lines 1 through 3).. ...9,988,707,017 | ........ 11,990,672,584 | ........ 22,166,815,054
5. Benefit and 108S related PAYMENES...........ccccvciueiiiciceiscree sttt saenes | sresseeies 3,828,911,699 |.......... 4,248,273,579 | .......... 8,174,770,710
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........cccvevervrveervervevercciiereeerees | ceereiveiesesie s (01 U (01 0
7.  Commissions, expenses paid and aggregate write-ins for dedUCHONS..........cc.ceveeucieieiiciieis s ienes | covsienns 2,465,116,658 |.......... 2,585,785,811 | .......... 5,046,147,928
8.  Dividends paid t0 POCYNOIAETS. ........cuuvrrerieireiierise sttt ss s essssssessessensssssessesssssnssessessansans | stsssssssessesssnssesnns 1423 | s 1,525 [ oo 4,030
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES).......cccoevererrrecrrrrerenes [ cersiienieas 536,204,873 | ............. 867,593,078 | .......... 1,426,825,331
10, Total (LINES 5 HrOUGN 9)....coueeriririecseeer ettt sesssnentaas | csseessons 6,830,234,653 | .......... 7,701,653,993 | ........ 14,647,747,999
11. Net cash from operations (Line 4 MiNUS LINE 10).......cceriiieiieieieiieieiesesieie st ssessss s sssssssses s ssessessseses | seessnses 3,158,472,364 | .......... 4,289,018,591 | .......... 7,519,067,055
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12.1
12.2
12,3 MOIGAGE [0BNS........vecvieiecieesitetcsee ettt sttt a s st a b bt a s s b sttt e s bees
12,4 REAIBSIALE. ... e
12,5 Other INVESIEA @SSEIS.......cvvuuvireieicriiericeiee it
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVestMENts............cccvevevieeeceeesieeseseeen | e (01 U (01 U 0
12.7  MISCEIIANEOUS PrOCEEAS........ouvecveceieciicreete ettt b s ss et sssaes s bessesasssssssssensensssnnsenes | eresssssanen 228,496,464 |............ 281,177,112 | ... 337,713,202
12.8 Total investment proceeds (Lines 12.1 t0 12.7). .2,548,114,454 | .........2,163,406,317 | ..........5,644,752,942
13.  Cost of investments acquired (long-term only):
131 BONMAS oottt [ eereines 1,954,743,033 | .......... 6,963,933,969 | ........ 10,623,700,040
132 SHOCKS. e vvvuevereeeeeeisesi sttt | et 500,506,600 | ...ovverreerrireiiienenne (U I 254,965,479
13.3 MOIGAGE I0ANS.......oueereeie ettt sttt ettt ent st nssensanssnsnentans | nessessesssssessenseneneenes (01 (01 U 0
134 REAIESIALE.......eveeeciieic st | ebeeeri e 961,907 | covvvrrvrerereinnns 316,944 | oo 1,162,943
13.5  Other INVESIEA @SSELS.......ouevieiecice ittt bbb sae s ssnsenns | evebessesaesansaes 110,002 | oo [0 0
13.6  MiSCEllAaNEOUS APPIICALIONS. .....cvveierieiieircirieie ettt b st snsesses st nsesnnns | ansesaneas 2,348,096,669 | ............ 398,552,367 |..ccvvnee. 821,436,006
13.7 Total investments acquired (LINES 13.110 13.6).......c.crrurrrererrererrerrseesseeesnsesssesessesssessssssssesssssesseessssssssessssnes |ssseseed 4,804,418,211 | .......... 7,362,803,280 |........ 11,701,264,468
14.  Netincrease or (decrease) in contract [0ans and Premium NOES..........c.ccuevvcueieisiiecieiesese et ssesssssenes | sessesssssesans 5,609,641 | ....cccceoo.e. 13,559,000 |...ccoovrvenee (2,052,108)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNE 14)........coeuvereeeeerrerieeeseseeeeseesee e sesens | cvenvenes (2,261,913,398)].......... (5,212,955,963)] ......... (6,054,459,418)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 Surplus notes, capital notes
16.2 Capital and paid in SUIPIUS, 1SS treASUMY SIOCK........c.rvrrierrerririnrirrieie et ssessssssessssssssssssssessessessssssssessesssnsnss | sessesssssssssessmsssssssennees (01 U 0
16.3 BOMOWED fUNDS......oovuveenrirceiciieris ittt nens | reresnesiensseeneseessensd (U TR (U R 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities..............cccouvvevvcrrereeerceresieeeseeeseeseens | e 36,599,899 |...ccoovueee 36,933,460 |...ccoveeeen 61,271,428
16.5 Dividends to SOCKNOIAETS...........ouuiviriirrieciieiieiersce ettt st ssssssensnens | eeeeseennns 745,524,249 | ............. 436,074,669 |.......... 1,473,219,913
16.6  Other cash provided (APPHEA).........cvuuirereerirereerere st eess st enesses | ertissees (1,242,963,643)| ......... (3,204,671,113)] ......... (3,254,446,418)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6)............ | ......... (1,951,887,993)|......... (3,603,812,322)|......... (4,666,394,903)
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).......cccoucevveviveeccs | cvereee (1,055,329,027)] ......... (4,527,749,694)] ......... (3,201,787,266)
19. Cash, cash equivalents and short-term investments:
191 BEYINNING OF VBT .......vvoeeiiceiaeeieetie ettt sttt nnsnnes | eesennes 2,099,573,836 | .......... 5,301,361,102 | .......... 5,301,361,102
19.2  End of period (Line 18 PIUS LINE 19.1).......cceireriieiriieceiieriseersenieeeiseciseesseenesenniseeseeseessenssesesssenesesssssessneseens | coveenees 1,044,244,809 | ............. 773,611,408 |......... 2,099,573,836
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20X oo | N 0 [ 0]

Qo5



statement as of June 30, 2015 ofthe American Family Life Assurance Company of Columbus (Aflac)

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INAUSHIIAL TR ...t | bbb 0 [ o 0 [ s 0
2. Ordinary life INSUTANCE. ... veuureerueerreereereesseesseesssseessesssesssssessseessssesssssssssssssssssssssssssssssssss | sessssssnsssnsssssnees 2,182,353,857 | ..vvervrereerenn 2,489,908,733 | ..o 4,779,066,486
3. Ordinary individual BNNUIIES. ..........urverreererireiieriiriereecsesiessi s sensssesssenses. | sessssesesesssessssnsnes 320,331,680 | ..cooonrerrireiiinns 380,474,447 | oo 778,390,829
4. Credit life (roup and iNAIVIAUAL)..........cureveererririniires st ssssssssenes | sesessesssssssssessessssssssessesssssnssn [0 TR 0 | o 0
5. Group life INSUTANCE. .......coiveiieieieiieie ettt sntensens | evssessesssssssessesssssnsenas 889,185 | .o 982,231 | oo 1,890,341
6. GIOUD GNNUITIES....vevvoeeeceerisiiesisiseise sttt ettt ss sttt ssensnssnsss | sbsessessssssssessessanssnssessenssssnsan [0 TR 0 | oo 0
7o AEH = GIOUD ettt | ettt 3,807,966 | .ooooverrirerireriins 4,660,901 | ..oovvrrcrieriecrininne 8,499,246
8. A&H - credit (9roup and iNIVIAUA).............cceveverieeeiecceesete et sessssessssans | sessessesssessesesssssssssssssssessesnaad [0 R 0 | oo 0
0. ABH = OtNET .ottt | seeteese e 6,464,895,000 | .....oovevvrnrrrennnn 7,136,355,605 | ..oovvvrncrerneenne 14,007,395,882
10.  Aggregate of all other INES Of DUSINESS...........cvuiveieicieieiceeese ettt s e sessesssns | soesesssessessesessssssessssssssassessnead (O PO (O PR 0
11 SUBLOTAL. ..ottt sttt nenen | eeesseess e 8,972,277,688 | ....cveoevrerrennn. 10,012,381,917 | oo 19,575,242,783
12, DEPOSIt-tYPE COMIACES. ... evuiiiriieiireiieicireieieiss et s s sssessessnns | frstessesssssssessessesansassessnsassessnsan [0 RN 0 | oo 0
13, Tl | eeeieeeee e 8,972,277,688 | .......covevvrnenn. 10,012,381,917 | ..ovvvvvvrenn. 19,575,242,783
DETAILS OF WRITE-INS
00T, oottt | Sesbiee sttt 0 [ oo (O OO 0
1002, oottt nt s | Sestieess sttt nentener e O S O O 0
1003, oottt b s | eesbiee sttt LU RO (O RN 0
1098. Summary of remaining write-ins for Line 10 from OVerfloW PAgE..........vveererurrinenrenrreieiernns | ceeerneinsieesnssesesseseessssssssssseennd [0 TR 0 | oo 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiN€ 10 @DOVE).......cccurrerrrerirenmrsiserensiresesessssnesssesss | seresssssssesssessssssssessssssnssssesenes 0 | i 0 | oot 0
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Statement as of June 30, 2015 ofthe. AMerican Family Life Assurance Company of Columbus (Aflac)

NOTES TO FINANCIAL STATEMENTS

1)

Summary of Significant Accounting Policies

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 amounts reported pertain to the entire
company business including separate accounts business. 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 a component 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 such permitted practices. The permitted practices do not
impact the calculation of net income or prevent the triggering of a regulatory event in the Company’s risk-based capital calculation.

e 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.

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 June December
Domicile 2015 2014
NET INCOME Nebraska
Q) Company state basis (Page 4, Line 35, Columns 1 & 3) $ 988,955,743 $  2,392,617,642
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) $ 988,955,743 $  2,392,617,642
SURPLUS Nebraska
(5) Company state basis (Page 3, Line 38, Columns 1 & 2) $ 10,747,019,022 $ 10,839,119,252
(6) State Prescribed Practices that increase/(decrease) NAIC SAP
(M State Permitted Practices that increase/(decrease) NAIC SAP:
Refundable lease deposits - Japan (36,992,566) (36,198,099)
(8) Capital and surplus, NAIC basis (5-6-7=8) $ 10,710,026,456 $ 10,802,921,153

Use of Estimates in the Preparation of the Financial Statements

The preparation of financial statements in accordance with SAP requires management to make estimates when recording transactions resulting
from business operations, based on information currently available. The most significant items on the balance sheet that involve a greater
degree of accounting estimates and actuarial determinations subject to changes in the future are the aggregate reserves for life and accident
and health policies and the liability for policy and contract claims. As additional information becomes available, or actual amounts are
determinable, the recorded estimates will be revised and reflected in net income. In addition, the identification of potentially impaired
investments involves significant management judgment and requires evaluation of factors including but not limited to: percentage decline in
value and length of time during which the decline has occurred, recoverability of principal and interest, general market conditions, rating agency
opinions and actions regarding the issuer’s credit standing, and issuer's economic, regulatory or political environment. Although some variability
is inherent in these estimates, the Company believes the amounts provided are adequate.

Accounting Policy

(6) Collateralized mortgage obligations, asset-backed bonds and other 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 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 collateralized
mortgage obligations, asset-backed bonds and other structured securities are obtained from an independent financial information service.

Accounting Changes and Corrections of Errors
No significant change

Business Combinations and Goodwill

Not applicable

Discontinued Operations

Not applicable
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Statement as of June 30, 2015 ofthe. AMerican Family Life Assurance Company of Columbus (Aflac)

NOTES TO FINANCIAL STATEMENTS

()

Investments

D. Loan-Backed Securities

1.

2.-3.

Prepayment assumptions

The Company’s prepayment assumptions are determined using constant prepayment rates provided by brokers.

Not applicable

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):

The aggregate amount of unrealized losses:

1. Lessthan 12 months $ 26,620,995
2. 12 months or longer $ 575,048,601
The aggregate related fair value of securities with unrealized losses

1. Lessthan 12 months $ 52,249,529
2. 12 months or longer $ 340,336,044

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

The determination of whether an impairment 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
Fair Value

b. The fair value of that collateral and of the portion of that collateral that it has sold or repledged $ 1,062,092,248

[.  Working Capital Finance Investments - Not applicable

J.  Offsetting and Netting of Assets and Liabilities - Not applicable

Joint Ventures, Partnerships and Limited Liability Companies

No significant change

Investment Income

No significant change

Derivative Instruments

No significant change

Income Taxes

No significant change

Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

No significant change

Debt

B. Not applicable
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Statement as of June 30, 2015 ofthe. 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 Japan Pension Benefits U.S. Pension Benefits Postretirement Benefits
6/30/2015 12/31/2014 6/30/2015 12/31/2014 6/30/2015 12/31/2014

a. Service cost $ 7,040,270 $ 14,022,038 $ 554,422 $ 1620940 $ 330,040 $ 809,761
b. Interest cost 3,426,926 7,947,396 890,776 1,574,595 669,683 1,463,369
c. Expected return on plan assets (1,865,007) (3,731,227) - - - -
d. Transition asset or obligation - - - - - -
e. Gains and losses 505,474 705,497 979,608 1,544,027 (329,794) (412,938)
f. Prior service cost or credit (160,527) 739,695 - - 388,492 776,983
g. Gain or loss recognized due to a settlement or curtailment - - - - - -
h. Total net periodic benefit cost $ 8,947,136 $ 19683399 $ 2424806 $ 4739562 $ 1058421 $ 2,637,175

Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations

No significant change

Liabilities, Contingencies and Assessments

No significant change

Leases

No significant change

Financial Instruments With Off-Balance Sheet Risk And Financial Instruments With Concentrations of Credit Risk

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

Assets Liabilities
June December June December
2015 2014 2015 2014
Swaps $ - 3 - 3 -3
Futures/Forwards 8,480,294,624 1,078,390,709 9,486,548,392 13,399,995,112
Options 1,250,000,000 3,260,000,000 1,250,000,000 3,260,000,000
Total $ 9,730,294,624 $  4,338,390,709 $ 10,736,548,392 $  16,659,995,112

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.

The Company uses foreign currency forward contracts and foreign currency options to hedge foreign exchange risk on U.S. dollar- denominated
securities in Aflac Japan’s portfolio.

The Company uses foreign currency forward contracts and foreign currency options to hedge foreign exchange risk on certain profit repatriation
received from Aflac Japan.

The Company uses interest rate swaptions to hedge certain dollar-denominated securities against significant changes in fair value associated
with interest rate changes.

(3) The Company attempts to limit its credit exposure by dealing with counterparties with investment grade credit ratings. 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 Company has not incurred any losses on derivative financial instruments due to
counterparty nonperformance for the period ended June 30, 2015.

(4) Prior to the second quarter of 2014, the majority of the Company’s currency forward derivatives were executed as short-term borrowing and
lending arrangements where no collateral was needed. However, beginning in the second quarter of 2014, International Swaps and Derivatives
Association, Inc. (ISDA) agreements have been executed with the primary counterparties to these contracts requiring the posting of collateral,
usually in the form of Japanese Government Bonds or cash. The Company is required to post collateral for any interest rate swaption contracts
that are executed. The Company did not have any outstanding interest rate swaption contracts as of June 30, 2015. For foreign currency
forward contracts and foreign currency options to hedge foreign exchange risk on certain profit repatriation, the Company or counterparty is
required to post collateral. The counterparty currently has posted cash or securities to satisfy this collateral requirement.
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Statement as of June 30, 2015 ofthe. AMerican Family Life Assurance Company of Columbus (Aflac)

NOTES TO FINANCIAL STATEMENTS

(17) 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.

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 June 30, 2015

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 20,105,853 - 140,016 20,245,869
Parent, Subsidiaries and Affiliates - 1,266,653,535 - 1,266,653,535
Total Common Stocks 20,105,853 1,266,653,535 140,016 1,286,899,404

Derivative assets:
Interest rate contracts - - - -
Foreign exchange contracts - 141,725,506 - 141,725,506
Credit contracts - -
Commodity futures contracts
Commodity forward contracts

Total Derivatives - 141,725,506 - 141,725,506

Separate account assets

Total assets at fair value $ 20,105,853 $  1,408,379,041 $ 140,016 $ 1,428,624,910

b. Liabilities at fair value:
Derivative liabilities:

Interest rate contracts $ - $ - $ $ -
Foreign exchange contracts - 175,558,834 175,558,834
Total liabilities at fair value ~ $ -3 175,558,834 $ - $ 175,558,834
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Statement as of June 30, 2015 ofthe. AMerican Family Life Assurance Company of Columbus (Aflac)

NOTES TO FINANCIAL STATEMENTS

(2)

Fair value measurements in (Level 3) of the Fair Value Hierarchy

Totalgains  Total gains

Beginning  Transfers Transfers and (losses) and (losses) Ending
Balance at into out of includedin included in Balance at
Description 1/1/2015  (Level3) (Level3)  NetlIncome Surplus Purchases Issuances Sales Settlements  6/30/2015
a. Assets:
Common stock
Industrial and misc $ 142223 $ -3 $ (2,207) $ -3 - $- 93 - $ 140,016
Totalassets $ 142223 § - $ - $ $  (2207) $ - 8 - $- 8 - $ 140,016
b Liabilities:
Derivative liabilities $ - 8
Total liabilities $ - % - % - % - $ - 3 -3
(3) The Company reviews the pricing sources and methodologies and based on that review will transfer holdings between levels (if
necessary) as of the balance sheet date.
(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.

A third 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 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 the Company obtains 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 Valuations and Classifications 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 we obtain from the pricing services and brokers we use.

B. Not applicable
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Statement as of June 30, 2015 ofthe. AMerican Family Life Assurance Company of Columbus (Aflac)

NOTES TO FINANCIAL STATEMENTS

(24)

C. Fair Value of All Financial Instruments

Type of Financial Aggregate Fair Admitted Assets Not Practicable
Instrument Value or Carrying Value (Level 1) (Level 2) (Level 3) (Carrying Value)
Assets:
Bonds $ 99,726,817,191 $ 93,621,365,964 $ 39,025,377,894 $ 57,244116,477 $ 3,457,322,820 $
Preferred Stock 5,999,232 4,907,677 5,999,232
Common Stock 1,286,899,404 1,286,899,404 20,105,853 1,266,653,535 140,016
Mortgage Loans 1,460,689 1,460,689
Cash and Short-Term 10442448090 1044244800  1,044,244,809
Investments
Contract Loans 145,802,506 145,802,506
Derivative Assets 141,725,506 141,725,506 141,725,506
Other Invested Assets 361,093,719 354,069,028 361,093,719 50,000,000
Sec. Lend. Reinv. Colat. 386,426,844 386,494,495 386,426,844
Assets
Liabilities:
Deposit-Type Contracts 248,559,612 248,559,612 248,559,612
Derivative Liabilities 175,558,834 175,558,834 175,558,834
D. Not Practicable to Estimate Fair Value
Type or Class of Financial Maturity
Instrument Carrying Value Effective Interest Rate Date Explanation
Mortgage Loans $ 1,460,689 various various  No readily available market data to estimate
Contract Loans 145,802,506 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

Other Items

No significant change
Events Subsequent
No significant change

Reinsurance

Effective March 31, 2015, the Company entered into a coinsurance reinsurance transaction and ceded 30.0% of the sickness hospital benefit of one
of Aflac Japan’s closed in-force blocks of business. The reinsurer is not accredited nor licensed in the state of Nebraska, and the Company has not
obtained a letter of credit or any collateral posting from the reinsurer. The Company did not exchange any cash at the inception of the contract and
did not take reserve credit for this reinsurance transaction. The agreement is structured to settle on a quarterly basis. The settlement is determined
by the proportionate sharing of premiums and claims, which is then netted with a renewal commission. Reinsurance does not relieve the Company
from its obligations to policyholders. In the event that the reinsurer is unable to meet their obligations, the Company remains liable for the reinsured

claims.

Retrospectively Rated Contracts and Contracts Subject to Redetermination

E. No significant change
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Statement as of June 30, 2015 ofthe. AMerican Family Life Assurance Company of Columbus (Aflac)

NOTES TO FINANCIAL STATEMENTS

(25) 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:

June December
2015 2014

Unpaid supplemental health claims -
beginning of year $ 3,367,914,796  $ 3,528,370,806
Add claims incurred during the year related to:

Current year 3,626,369,107 7,738,812,032
Prior years (210,244,645) (222,658,951)
Total incurred 3,416,124,462 7,516,153,081

Less claims paid during the year:
On claims incurred during current year 2,045,921,352 5,615,229,284
On claims incurred during prior years 1,313,415,683 1,766,031,553
Total paid 3,359,337,035 7,381,260,837
Effect of foreign exchange rate changes on unpaid claims (31,899,000) (295,348,254)
Unpaid supplemental health claims - end of year 3,392,803,223 3,367,914,796
Unpaid claims for life and other business 168,994,814 164,931,672
Total liability for unpaid policy claims 3,561,798,037 3,532,846,468

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
No significant change
(35) Loss/Claim Adjustment Expenses

No significant change
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statement as of June 30, 2015 ofthe American Family Life Assurance Company of Columbus (Aflac)

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
1.1 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]
1.2 Ifyes, has the report been filed with the domiciliary state? Yes[ ] NoJ ]

2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settiement of the
reporting entity? Yes[ ] No[X]

2.2  Ifyes, date of change:

3.1 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.

3.2 Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]

3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.

4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]

4.2 Ifyes, 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.

1 2 3
NAIC
Company State of
Name of Entity Code Domicile

5. Ifthe 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] NAT]

6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2011

6.2 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

6.3 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

6.4 By what department or departments?

Nebraska
6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed

with the Department? Yes[ ] No[ ] NA[X]
6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]

7.1 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]

7.2 If yes, give full information:

8.1 Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]

8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.

8.3 s the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]

8.4 Ifthe 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

9.1 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] Nof ]

(@) 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 If the response to 9.1 is No, please explain:

9.2 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).
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statement as of June 30, 2015 ofthe American Family Life Assurance Company of Columbus (Aflac)

9.3 Have any provisions of the code of ethics been waived for any of the specified officers?

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

FINANCIAL
10.1

10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount:

INVESTMENT

1.1
use by another person? (Exclude securities under securities lending agreements.)

11.2 Ifyes, give full and complete information relating thereto:

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for

Yes[ ] No[X]

Yes[X] NoJ ]
$ 24,702,325

Yes[X] Nol ]

activity as of June 30, 2015.

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $

13. Amount of real estate and mortgages held in short-term investments: $

14.1 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 $ 14,998,488 $ 15,192,058
14.22 Preferred Stock 0 0
14.23 Common Stock 997,892,456 1,541,121,669
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) $ 1,062,890,944 $ 1,606,313,727
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 14,998,488 $ 15,192,058

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] NoJ ]

15.2 Ifyes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] Nof ]
If no, attach a description with this statement.

16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 1,062,092,248

16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 1,022,446,682

16.3 Total payable for securities lending reported on the liability page: $ 1,022,690,973

17.  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] NoJ ]

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

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)

17.2

17.3
17.4

Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]

If yes, 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 Securities Valuation Office been followed? Yes[X] Nol[ ]

18.2 If no, list exceptions:
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statement as of June 30, 2015 ofthe American Family Life Assurance Company of Columbus (Aflac)

3.1
3.2
33
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
TUAT FAIM MOTIGAGES. .. veriiieveieise ittt s bbbt s bS8 b1 48R b2 s8Rt Rttt

1.12  Residential mortgages
1.13  Commercial mortgages......

1.14  Total mortgages in good standing

Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With reStrUCIUNEA tEIMS..........c.oicuiri et en e 0

Long-term mortgage loans upon which interest is overdue more than three months
1.31  Farm mortgages....
1.32  Residential mortgages
1.33  Commercial mortgages

1.34  Total mortgages with interest overdue more than three months

Long-term mortgage loans in process of foreclosure

T4 FAIM MOMGAQES. ...cvevvievecteiee ettt ettt bbb s st s et bbb s b s s 488t s s bbb s st s s bbbt bbb ettt aes
1.42 Residential mortgages
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 4 3.2) ..ottt B 1,460,689

Long-term mortgages foreclosed, properties transferred to real estate in current quarter
1.61 Farm mortgages
1.62 Residential mortgages...
1,63 COMMEICIAI MOMGAGES. ..o veeceueerrerieeeereereesees et e sseeeseeseesees st esesseee e s s s ee s e e a8 e85 842842284288 E AR £ bbb s n st

1.64  Total mortgages foreclosed and transfErred t0 FEAl ESIALE............cciiieiiee et B 0

Operating Percentages:

2.1 AGH 0SS PEICENL. ....o.vuiveiieiietietise ettt s st s s s b8 £ 81 Eee s s R R s s R RS e e ARt e R AR RS R et e ARt e R eEietesiessetentestetet st sttt an s st 0.0
2.2 A&H COSt CONTAINMENT PEICENL. .......cvuveieeieesriseeieeeee st seesseese st seseese st esssssess e s ssees e ssees e eseesee e e s eS8 ee s e a8 e e 8 eE e s e £ ee e s S s e e s eeEae b s essen b et e eEastiessessassssssessantsnssnssensentsnssnssn 0.0
2.3 A&H expense percent excluding COSt CONAINMENT EXPENSES.........cuuiuiviireiiiiieieiitete ettt ettt s bbb s bbbk s bbb s s s e4sstesses et eeses s et et sn b sttt an s s naes 0.0
Do you act as a custodian for health savings accounts?...........c.c.oceeeeeeeerveirereernennnn. Yes[ ] No [X]
If yes, please provide the amount of custodial funds held as of the reporting date B 0
Do you act as an administrator for health SAVINGS @CCOUNTS?..........c.eviurirrirriirieiris ettt nen Yes[ | No[X]
If yes, please provide the balance of the funds administered as of the reporting date..............ccceviveiiiceee e e 0
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statement as of June 30, 2015 ofthe American Family Life Assurance Company of Columbus (Aflac)

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date
4

1 2 3 5 6 7 8 9
NAIC Type of Certified Effective Date
Company ID Effective Domiciliary | Reinsurance Type of Reinsurer Rating |  of Certified
Code Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) |Reinsuer Rating
A&H Non-Affiliates
(00000...... | AA-1340165........ |03/31/2015 | Munich ReinSUTaNCE CO.....ooooo |DEU........|COl......... Unauthorized... ......0........... o
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Statement as of June 30, 2015 of the AMeErican Famll

Life Assurance Company of Columbus (Aflac)

SCHEDULE T PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only
4

Life Contracts 6 7
2 3 Accident and Health
Insurance Premiums, Total
Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts
1. Alabama 0 58,732,631 | cevevvrrrreennn0 | s 63,556,842
2. Alaska.... L. 0. ...6,561,417
3. ANZONA..eiccce e L 0 33,699,951
4. ATKANSAS.......coivevicieieiiets e AR L 0 33,342,970 ,674,
5. California.... .CA|....L. .0 ...184,684,936 ....196,223,595 0
6.  Colorado.... .CO|...L. 0. 130,279,395 | o0 | e 31,597,233 0
7. Connecticut ..CT|....L. .0 21,683,998 | ....ccoovveveeen0 | e 23,106,427 0
8. Delaware............ .DE]|....L.. .0 7,516,619 ...8,078,766 0
9.  District of Columbia .DC|....L.. .0 4,889,578 | .0 | 5,002,354 0
10.  Florida........cccevvn... I = .0 159 762,703 ....166,959,958 0
11.  Georgia.. L. .0 .96,069,475 ....103,050,165 0
12. i L. .0 16,525,390 | .oovvvrvvreeenn0 | e 17,100,513 0
13. L. .0 15,907,575 | o0 | e 16,278,130 0
14. L. 0 66,180,648 | .....cccovvrvenn0 | i 69,190,321 0
15. L. .0 50,254,886 | ....cocovevrreennn0 | e 52,822,793 0
16. L 0 33,683,141 0
17. L 0 28,046,947 0
18. L. 0 .31,124,949 0
19. L.. 0 57,580,685 0
20. L 0 0
21. L 0 50 793, 321 0
22.  Massachusetts... L.. .0 .26,933,913 0
23.  Michigan......... L.. 0 .74,408,452 0
24.  Minnesota.. L.. .0 .32,941,078 0
25.  Mississippi.. L. 0 42,528,447 0
26. Missouri...... L.. 0 48,584,120 0
27.  Montana. L. 0 .11,520,685 0
28.  Nebraska.... L.. 0 .22,400,874 0
29. Nevada... L. 0 .21,666,723 0
30. New Hampshire.. L. 0 ..8,672,243 0
31, New Jersey.... L. 0 54,716,539 0
32. i L. 0 .13,528,441 0
33. N 0 0
34. L 0 0
35. L. 0 0
36. L. 0 0
37. L. 0 0
38. L. 0. . 0
39.  Pennsylvania.. L. G0 .97 613, 059 0
40. Rhode Island.. L. 0 ...7,941,400 0
41.  South Carolina L. 0 .33,098,456 0
42.  South Dakota.. L. 0. .26,107,570 0
43.  Tennessee. L. .0 58,274,709 0
44, L. L0 ..177,653,693 0
45, L. 0 12,203,876 0
46. L 0 0
47.  Virginia L 0 0
48.  Washington L. 0 43 913, 959 0
49.  West Virginia.. . L. .0 11,617,275 0
50. Wisconsin .................................................................................. L 0 0
51. L (V1 O 7,710,244 | o0 | 7,935,444 0
52. 0 ..18,124 ...21,790 0
53. 0 ..1,759,217 vernn8,166,130 0
54. 0 27,066,035 | ..coovvvvrraennn0 | e 27,382,006 0
55.  US Virgin Islands....... L0 ...5,107,016 ...5,527 441 0
56.  Northern Mariana Islands... 0. 40,473 0
57. Canada.......ccccooconuunee. 0 [ o 148 | 0 [ 148 0
58.  Aggregate Other Alien .1,608,659,707 | ....208,822,017 |.. .6,100,410,237 0
59. Subtotal......ccccoeuene. 1,731,456,659 | ....208,822,017 |.. .8,421,939,958 0
90. Reporting entity contributions for employee benefit plans............. e XXX [ 14517 | o0 1,045,668 | ool | s 1,060,185
91.  Dividends or refunds applied to purchase paid-up
additions and aNNUILIES...........ccccveriveieeieieceee e e XXX | e AT5 | a0 [ (01 IO (01 IO AT5 | e, 0
92. Dividends or refunds applied to shorten endowment or
premium paying PEriod..........ccueveeieveieiseeee e e XK e [ e 0 | v e (018 S (V1 S (V1 0
93.  Premium or annuity considerations waived under disability
or other contract provisions.............ccceceveveveieiccrseseseecseesne XXX | 285,673 | oo, 0f... 12,737,582 0
94.  Aggregate other amounts not allocable by State............cccccvvurenee e XK e [ [ [P (U I 0 0
95.  Totals (DireCt BUSINESS)........covuveireeireieiiereie s 1,731,757,324 208,822,017 6,495,158,859 0 |.8,435,738,200 0
96.  Plus Reinsurance ASSUME...........ccceeveveceevevcreeereeeeeneneeneniennens | e XXX oo | e (01 oo | I USSR 56,984,631 0 ... 56,984,631 0
97.  Totals (All Business)........... 1,731,757,324 | ....208,822,017 6,552,143,490 .0 | .8,492,722,831 0
98. Less Reinsurance Ceded.........coovevvivviercnircieniesieriereeeneeeeens e XXX | i, 5,291,729 | oo . ...231,483,950 .0]....236,775,679 0
99. .1,726,465,595 | ....208,822,017 |.............. 6,320,659,540 ...0 | .8,255,947,152 .0
DETAILS OF WRITE-INS
58001. .1,608,655,293 | ....208,822,017 ....4,282,866,372 .6,100,343,682 0
58002. ....36,443 0
58003. . ...19,241 0
58998. Summary of remaining write-ins for line 58 from overflow page... | .... 0
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)......... 0
9401. 0
9402. 0
9403. . 0
9498. Summary of remaining write-ins for line 94 from overflow page... | .... 0
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)...............

(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.

(a)

Insert the number of L responses except for Canada and Other Alien.
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Statement as of June 30, 2015 ofthe. 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 Company, Ltd. [ Japan ]

_Aflac Payment Services Company, Ltd. [ Japan ]

Aflac Technology Services Company, Ltd. [ Japan ]

Aflac Heartful Services Company, Ltd. [ Japan J**

Aflac Information Technology, Inc. 58-1870664

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

NAIC #60380
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Statement as of June 30, 2015 ofthe AMerican Family Life Assurance Company of Columbus (Aflac)

SCHEDULE Y

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

1 2 3 4 5 6 7 11 12 13 14 15
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board, If Control is
NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (U.S. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
0000...... | crereerererrereenrieseseeseesesseee e 00000... |58-1167100.. [0....c.eevevveee. 0000004977 |NYSE, TKSE...... AFLAC INCORPORATED.......o.covererrerenrireirrireen. [C7: N UDP............. NIA oottt Board.......ccccooes | ovenns 0.000 [ .oovereeeriecineireieereeseseeseeessenssneeessssessesssessessenss | Queveeeenns
0000...... 00000... |58-1967921.. | 0.....cevvvvervne [0SR DR Aflac International, INC.........cvveeeeeineerencerees [C7- N NIA...coonne. Aflac Incorporated..........coeuveerreereereereereinenen: Ownership......... ...100.000 |Aflac Incorporated............ccerevrverereereencrernenernnne | Qe
0000...... 00000... | eeoverereereererene | O [0SR BRI Aflac Insurance Services Co, Ltd. (Japan).............. JPN........... NIA..ccoonn. Aflac International, INC.........covevvrevireriereirine Ownership......... ...100.000 |Aflac Incorporated............ccereerverereereencrernenernnne | Qe
0000...... | cererrrereremrrerersereeneesereesee s 00000... | eeoverereereererene | O [0SR DR Aflac Payment Services Co. Ltd. (Japan)................ JPN........... NIA...cconne. Aflac International, INC.........covevvrvveerieriereiniene Ownership......... ...100.000 |Aflac Incorporated............ccerevreerererreencrernenersnne | Qe
0000...... | cererreererrerrereirereeneeseeenee s 00000... | .ceverereereereeene | O [0SR DR Aflac Technology Services Company, Ltd. (Japan). |JPN........... NIA...coo. Aflac International, INC.........coevvvviriiriercirine Ownership......... ...100.000 |Aflac Incorporated............ccerevreenererncenirernenirnnne | Qe
0000...... | cerrrrereremreerersereereesereeeesesee s 00000... | eeoverererreerrnene | O [0SR DR Aflac Heartful Services Company, Ltd. (Japan)....... JPN........... NIA...ccoonne. Aflac International, INC.........covevvrevrrieviereineene Ownership......... | ..... 70.000 |Aflac Incorporated..........ccoveveerevreeresnnneneieens | Orvvinnee
0000...... | cerrreeeremrrereesereereeseeeee s 00000... | 58-1870664.. | 0.........cccnu... [0SR DR Aflac Information Technology, INC.........ccccvvvriuiene [C7- N NIA...coo. Aflac Incorporated...........oeueerrerreeniereeeneinenen. Ownership......... ...100.000 |Aflac Incorporated............coerevrverererneenirerneninennes | Qe
American Family Life Assurance American Family Life Assurance Company of
0370...... Company 60380... | 58-0663085.. |0................. 0 s Columbus (Aflac) NE . [ Aflac Incorporated............cocvcurieiniineincicineinns Ownership......... ...100.000 |Aflac Incorporated...........ccocoveuererevnienercrcnirnienns [ Qe
American Family Life Assurance American Family Life Assurance Company of New American Family Life Assurance Company of
0370...... Company 60526... | 52-0807803.. | 0.......ccvvnvee [0SR DR York NY.oriinne (DS T Columbus (Aflac) Ownership......... ...100.000 |Aflac Incorporated............coerevreevererncenirernenirnnns | Qe
0000...... 00000... |45-4133319.. | 0....ovvvvrennne [0SR DR Aflac Benefits Advisors, INC. .......ccccocvrerernceniennees [C7- W NIA...coon. Aflac Incorporated Ownership......... ...100.000 |Aflac Incorporated............ccerevreenererncenerernenerannns | Qe
0000...... 00000... | 58-1442547.. |Q................. [0 SRR ISR CommUNICOrP, INC....vvviirieieiriee e GA...ooeve NIA...coe Aflac Incorporated Ownership......... ...100.000 | Aflac Incorporated...........ccoecvurererrerennriresniinins | O
American Family Life Assurance
0370...... Company 71730... | 57-0514130.. . | Continental American Insurance Company (SC)..... . | Aflac Incorporated ... | Ownership ...100.000 | Aflac Incorporated..
0000...... | coreeeiereesiieeeee e 00000... | 57-0753507.. Continental American Group, LLC...........c.cccccoeuu.e Continental American Insurance Company (SC). | Ownership......... ...100.000 | Aflac Incorporated




statement as of June 30, 2015 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. Wil 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. Wil the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI 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.

N o ok oo

Bar Code:

AT T 00O D AR AT T 0T 0 RO AR
* 6 0380 20154900000 2 = * 6 0 38 0 2 0154470000 2 =
AT R 0O TR AR LA i TR 0O 1R LA i
* 6 0 38 0 2 0153650000 2 = * 6 0 38 0 2 0154480000 2 =
A 00000 D TR AT D000 R TR
* 6 0 38 0 2 0154450000 2 = * 6 0 38 0 2 0154490000 2 =
AT R 0O T O RRRRLAATAROAL i

* 6 0 38 02 0154460000 2 =
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statement as of June 30, 2015 ofthe 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 taxX CrEAIL...........coeriereiiieieie sttt s st sents | sebessessessesa 4,950,828
2505, Prepait EXPENSES......c.cviiueiieiiteiseieisiese ettt st s s s sse st st s sssensesnnens | ssbessesesanes 83,915,050
2506. OthEr @SSEES.......cvuiiieiieicteiei ettt sttt st nas | sebensesesanes 20,617,426
2507. Leasehold improvements.. el .18,605,021
2508. Associate Advances............cccceceevevernnnns IO [T 1,862,825
2597. Summary of remaining Write-ins for LINE 25.........cccoueuiiiieieiicisiessisssssseessissiesssssssessessssessenies | ansessessenas 129,951,150
Additional Write-ins for Liabilities:
1 2
Current December 31
Statement Date Prior Year
2504, FUNAS NEIA fOr ESCNEAL........coucvuitieicicisie ettt bbb s bbbt s bbb bbb sttt 21,446,769 |....ccoovververnnenn. 27,047,804
2597. Summary of remaining WHte-iNS fOr LINE 25.........ciueieictiie ettt sttt b bbbttt bttt 21,446,769 | ...coooevererenen. 27,047,804
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. Other income from reiNSUrANCE @SSUMEM.............ceviveueueieeieieeecte e et ese e esse s ssessssssssesessesesssssesessssessssnaesanans | seresesissesenes 1,194,157 | .oviiee 915,646 | ... 2,017,855
08.305. Interest on agents' balances ..690,919 |.. . 1,474,347
08.306. Gain/(10ss) 0N diSPOSAl Of EQUIPMENT.........vuieiireieir ittt ettt ....(293,166)
08.397.  Summary of remaining Write-ins fOr LINE 8.3..........coeiiiiieieicieis ettt sttt bs s nsensnnas | essssensesnnas 1,591,910 | .cocvccnes 1,350,423 | ... 2,652,237
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
5304.  Deferred TaX AIUSIMENL...........cevivireieiciisic ettt ettt sse s sessessssnsessssnsenns | snessnsessessesessesseseessns0 | censesiesessesissesseseseees (VN 945,714,430
5397.  Summary of remaining Write-iNS fOr LINE 53.........orirririeierissisississeseesssssnsssessessnsssesssssssssssssssssssssssssssessssssssenssnssssens | sesssssesssnssnsssssssensanssQ | sesessssssssesssssssessssnnes [ I 945,714,430
Additional Write-Ins for Schedule T:
1 Direct Business Only
Life Contracts 4 5 6 7
2 3 Accident and Health
Insurance Premiums, Total
Active Life Insurance Annuity Including Policy, Mem- Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | bership and Other Fees | Considerations | 2 through 5 Contracts
58004, Oher ...ttt e XXX | i) (010 TN 0
58997. Summary of remaining write-ins for line 58.........ccccccevieviirierrenane. 0.0 SO [ 0| e 0
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statement as of June 30, 2015 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 PHOF YEAI.........cuvvurrurerireereereie st es s ssesssssse st ssessensssssessessans | essesssssssssesssssnssessns 208,351,929 | ..o 243,010,103
2. Cost of acquired:
2.1 Actual cost at time Of ACGUISIION. .........cuuvuerererreeiscierire ettt
2.2 Additional investment made after acquisition
3. Current year Change iN BNCUMDIANCES...........owrurrerrirrereseisessessseissesess s sessesssss e ssesse s sses st esssss st essesssssessassssssssssssanens
4, Total gain (I0SS) ON QISPOSAIS.........cuiverseiiieiieieieiesie ettt bbbttt s s st s bt es e nbensenss | ebsebsssessessessssesses e b en b e s bt s e sanes [0 R (255,579)
5. Deduct amounts reCEIVEA ON QISPOSAIS..........ccuuruirirririeriieieereieeeteeseseeises s ettt ese et s s es s ee et essessesessessesssnsns | sesseessssssessessssesesassessessesnssesseenes 0 ....10,017
6. Total foreign exchange change in book/adjusted carrying value....... .(3,038,202) (28,815,675)
7. Deduct current year's other than temporary impairment rECOGNIZEA. .........cvuueuririrrirrirrirereiere et sessssssenns | esseesssssseesssssessessssessesssssssesseened [0 R
8. Deduct CUIrent YEar's AEPIECIAHION. ..........ccviviviieireie ettt ettt ss e st es s sntensens | bsstessessnsessesssssnsansesntan 3,369,435
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8). ..202,906,199
10. Deduct total nonadmitted amounts...........ccccoeueeererresiereininns ettt 0 ] oo
11. Statement value at end of current period (Ling 9 minUS LINE 10).......oururumrrsreireirrissreressessssessssssssssssssssssessssenssnsssssesssssssnes | sesessssssssssssessasssssses 202,906,199
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...........ccvvrveveieeeesieieieserceieens | eoveveeesieiessesis s esiesans 4,366,713 | oo 6,062,051
2. Cost of acquired:
2.1 Actual cost at time OF ACQUISIEION. ........c.eviieiieiiiieie ettt s st antes | ebsessssessesesastesesssessessessnsansesaed 0
2.2 Additional investment made after ACQUISIION. ............ovururirrierririeisciesire ettt ssss et sns e ssessensnes | sessessesssssssssassessssssssessesssssessanes 0
3. Capitalized deferred INtErESt AN OLNET...........ccceiicieice et bbbt b s bbb snsens | ebessssesesssssessssetessssssebessebessnaa 0
4. ACCTUAL OF QISCOUNL.......ooveivieiecttecc ettt s ettt bbb e bbb s s st enses b sesaesanns | ebaebassessesassssesses e s astes st essesenes 0
5. Unrealized valuation iNCIEASE (ABCIEASE).........c.cueviveereiiiietiecteeseie sttt sttt st s bbb st st b sessetessssebesastesesanas | evessssesessssssesessesessssssesassetessnen 0
6. Total gain (I0SS) ON QISPOSAIS.........eueerrerireieiireieieeeseesee s ettt s st s s es s b s s st ensnstens | sesessessessnssnssestensnssnstessansnnssessn 0
7. Deduct amounts received on diSPOSAIS..........ceueeiurireieiriieieieirsse e 499,773 1,078,424
8. Deduct amortization of premium and mortgage interest points and COMMIMENE fEES............covueveeiciiiieecieieseeeeee e | e 0 | e 0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest... (60,704) .(616,913)
10. Deduct current year's other than temporary impairment FECOGNIZEA. .........c.vururreriririeirre ittt sssssssnss | sesseessssssssssssssesssssssssenssssssassesne [0 O 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... ..3,806,236 ,366,713
12, Total ValUGHON GIIOWEANCE.........covucveiiiceeiicte ettt bbbt s et s s b st a s s s b st b s e sesessnsebessnsesessnne | sebessssesessssesessnsesessssssesassnsesssnnd 0 | o 0
13. Subtotal (Line 11 plus Line 12)...... ..3,806,236 ,366,713
14. Deduct total nonadmitted amounts N ..2,345,547 2,763,319
15. Statement value at end of current period (LiNg 13 MINUS LINE 14).....c.ciiuiiiiciiiiieiiississiesieissiesiesstessesssssssssessesssssssesssssnsens | sossessessesssssssessessssassenas 1,460,689 | oo 1,603,394
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOK YEAN. ..ottt ettt sssssenses | esssssssssessesssessessesens 353,831,498 | ..o 381,936,685
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. .........curuuririeeieieiiece ettt een
2.2 Additional investment made after acquisition
3. Capitalized deferred iNterest and OthET............cccuiueieicicce ettt s
4. ACCTUAL OF QISCOUNL. ... ettt bbbttt
5. Unrealized valuation iNCIEASE (ECTEASE).........u.ruuerrerrereereeeeiseeseesseeseseeseesseesessessassss e st ess s st ess s sssss st asssesessessssessessnsans
6. Total gain (I0SS) ON GISPOSAIS.........cvcvevereererceie ettt ettt s ettt st s st s s sse st se st bense s sesses s tasssssssanes | evsrsessessessesassesissssessssensansessesand 0 1,223,121
7. Deduct amounts reCEIVEA ON QISPOSAS..........c..cveviveieiiiiiiiesetetese ettt a bbb s s b st st b snas | ebssssssessessssastessssessessessssensessesad 0 28,475,000
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted CarmyiNg VAIUE.............ccoruriierririneineireiecinsissieessseseisessesssessssssssssssssssssesss | sesessessessssssssssssessssssssessassnsssessn 0 | oo (896,949)
10. Deduct current year's other than temporary impairment recognized (553,794) | oo, (625,908)
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cevrrrerirrrrrneneereernirnnereersineinsnns | sereeeseseesssessessssnsens 353,895,737
12, Deduct total NONAAMItIEA BMOUNTS.........c.cviiireieeirieie ettt s et s st s bt sessessesnes | sessessssassesinssnsessessnsansansesansansesad 0
13. Statement value at end of current period (Ling 11 mMiNUS LINE 12)......cirierireirissssiisissessessesssssssssessssssssssssssssssssssssssesssnsans | sesesssssssssssssssssssessas 353,895,737
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..........cccvcviiiveieieieiieieesese e sessssesens | cvesesssssssesesnnees 95,867,410,746 99,306,450,150
2. Cost of bonds and StOCKS CQUIMEM..........c.civveieeiecreiecie ettt sttt s s tensesanses | sevsesassssessesassanenes 2,455,249,632 10,878,665,521
3. ACCTUAN OF QISCOUNL.........oevuitieciiteiteie sttt ettt bbbt bbb s s st n bbb enb s bsntns | oebssessesssssnsessesnssnsenss 9,692,493 21,165,994
4. Unrealized valuation INCrEASE (ECIEASE)..........ccvuevevirereicieiee ettt sss st tes s ses s sssssesssssssestesentens | svsesssssssssessesssassssanss 44,786,715 ...161,947,957
5. Total gain (I0SS) ON QISPOSAIS.........cceviviiriieiiiiieiieieiesie sttt bbbt s s a s s st ssessnsentens | bestessesssensessesnssnseneis 86,499,752 112,113,540
6. Deduct consideration for bonds and StOCKS dISPOSEA OF............cueurirereiireeeie ettt ssse s sessenans | sevsesessessessesasseneaes 2,319,118,215 ...5,277,412,234
7. Deduct amortization Of PrEMIUM..........c.ccueieiciieeiccee ettt st b st ss s ssnsanns | bentessesssessessessssssenes 55,556,514 | w.ovvveirereieieria 107,015,528
8. Total foreign exchange change in book/adjusted Carrying VAIUE...........cc.ccuvvuevevevieerie sttt ssssnses | sesssessssssessssssessenes (995,046,563) | ...cvvevvcrrrrrenreninn (9,372,292,062)
9. Deduct current year's other than temporary impairment reCOGNIZEA............c.cuiurireiiiieeieieieese st bessenas | srsssesisssssessessssssassans (93,727 ,426) | c.oveeverrereernan. (143,787,408)
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)........c..ccovvrrrerreierrernieie e ssessssens | eveesiessssesissinsenes 95,187,645472 | ..cvveverrerrae. 95,867,410,746
11.  Deduct total nonadmitted amounts
12. Statement value at end of current period (Line 10 minus Line 11)




Statement as of June 30, 2015 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
2 4

20ISO

Book/Adjus:ed Carrying Acquisitions Dispo?;itions Non-Trading Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed 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 (@)ernrveirerirmeresieesesesess st sst st | sesnensssssssenns 68,671,903,882 | ....ccvvvrrnriienne 1,636,203,977 | ..ovvverrcriirn 2,504,837,388 |.....ccovvvrivnnns (1,044,884,370) | ...oovvvvrnneent 68,671,903,882 | ....cccvvvvnueens 66,758,386,101 | ....covvumrrercreereenrirecriien (U I— 70,028,340,098
2. NAIC 2 (8).eruererrreeieerisesceseesss sttt st | s 23,823,329,492 | ... 693,175,065 | ......oovrrerrrenens 308,265,761 |......cvvverrrrrirrienns (3,377,394) | .oovvvrrinnne 23,823,329,492 | ...oovvvvririeenn 24,204,861,402 | ....oovomrrrircriineenrieriien (U I 23,452,284,422
3. NAIC 3 (8).ruuevermeresieniseeses sttt 3,612,569,917 | ..ooovvvrrvrcririnnee 264,322,937 | .covvernrireninens 349,555,856 | ....oourvernnrirenane (171,775,609) | ..cooonvrvvrrcreens 3,612,569,917 |.... 3,355,5671,389 | ...oourvrerrrrircririennieneiinae LU T 3,188,254,848
4. INAIC 4 ()..cverrrieieceeeeisiecsieesis s st sttt nennes | sessseseene st 51,161,754 | ..o 12,927,430 | .cooorverrcriinenns 20,423,313 | . 64,454,586 | ........cooevrvrcriienne 51,161,754 | ..ooovvvvvrreriiens 108,120,457 | ..ovovvvvvererrirscrriienenissesennd (U N 39,993,511
B INAIC 5 (8).euurvermreiieresenisieesisee s essise s sst s st | st 46,065,993 | .....vverrrnrircreiineennieneienns 0 | = et | e (979,662) | .ovvvvvveevermrrrirna 46,065,993 | ....ovvorrrrireriienns 45,086,331 | ...cvvoomcrrirrriieceniereieen (U S 45,596,807
B, INAIC B (8)...uvvermereeesaenermeessiecsiseesesseestsee s sesss st sss st st eens | etnsst st s e 0 | o 0 ] = e | s 0 | oo 0 | = s | s 0 | oo 0
7. TOtAl BONGS......covvcririricriiieiniscrcscssenis s ssst s sessss e ssssesesessssssssssenes | seseessssssesseons 96,205,031,038 | ...coccovvrvcrinenne 2,606,629,409 | ....ccoovrrvrnerines 3,183,082,318 |....covvvrinecs (1,156,562,449) | ......cvvvvcreens 96,205,031,038 | .....cooorrerreens 94,472,015,680 | ....ooorerrrercriirarnriecrieneend () 96,754,469,686

PREFERRED STOCK
8. INAIC Tttt | ettt LU OO (R (R OO LU RO LU RN LU SN 0
9. INAIC 2ueeeeeeti ettt | reesst e 4,907,677 | coooreveereeerineeeeseeesesseeeaens (OO (O O O 4,907,677 | .oooverveereeerernereennns 4,907,877 | .oorrverrerernereensesesseeeenns (U OO 4,907,677
10, NAIC 3ottt se st | Heb iRt LU R (R (RN O OO LU OO LU OO LU O 0
11 INAIC 4ttt | Hesiee R LU OO (R (OO OO LU OO LU OO LU RN 0
12, NAIC Bttt | Hes iR LU O (RN (R O OO LU OO LU OO LU RN 0
13, INAIC Bttt et | b e O PO (] RO (PR 0 | oo 0 | oo 0 | o (PN 0
14, TOtal Preferred StOCK.........cvvvureeereriseisseerissseesssesisssesssseessssesssssesssssssssns | sessssssssssssssssssesnas 4,907,677 | oo (RO (PR (O O 4,907,677 | .ooovvvrvnienriiscrieenas 4,907,677 | oo seseeonas (O Y 4,907,677
15, Total Bonds and Preferred StOCK.............ouwevwrmreeemerminceeinessiessesnessssessesenseens 96,209,938,715 | ...ovvvvvrrcrieenne 2,606,629,409 | ....ccoovrrvrrirnnes 3,183,082,318 |...coovvvvrivr (1,156,562,449) | ......covvrnceens 96,209,938,715 | .... 94,476,923,357 | ....cvvoerrireerienseeriseriineend (U [ 96,759,377,363

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:
NAIC1S........... 0; NAIC2S..... 0; NAIC3S... 0; NAIC4S....... 0; NAIC5S....... 0; NAIC6S.......... 0.




statement as of June 30, 2015 ofthe American Family Life Assurance Company of Columbus (Aflac)

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ‘ Act3ual Interest éollected Paid for Acc5rued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......curiririrerinriereereeienees | et 850,649,716 |.......c.c...... XXX oo | cevenereeerinseiinenns 850,649,716 | .....covvererrirrerririenne 364,315 | oo
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECEMDET 31 Of PHOE YEAI..........ccvvueveiieeeeieteee ettt ssss s sstes s sssaessesans | svsesssssssessessssseses 1,908,910,713 | oo 5,043,475,203

2. Cost of short-term iNVESIMENES ACGUITET...........cvueveiviieicicieie ettt ettt bessenens | sensessesessessesnsenans 2,909,264,747 16,093,547,104

3. ACCTUAN OF QISCOUNL.........ovicveceieictce ettt sttt a bbb s sttt s et n s s s s s sssssssassesans | evssssssessssssassesessssessssessansessnsand [0 I 532,248

4. Unrealized valuation INCrEASE (ECIEASE).......ccuuireriieireieiisiei ettt sttt b s bbbt st s s es s s bnsessessnns | ebsebsssessesssssssesses s s entes s s sessesanes 0

5. Total gain (I0SS) ON QISPOSAIS.........ruurerirrerereireiieriseiseeesssstsse s sse st sss s sss st s st ss s s st s s st s s st st nssnstans | sssessessasssssessnssenssnssnstessansnnssessn 0 | e 0

6. Deduct consideration reCeived 0N QISPOSAIS............ciueiucieciiiiiiieieiseiese ettt bbbt sensenaes | sessesesessesesnsenaens 3,967,525,744 | ...coevieenn. 18,775,726,650

7. Deduct amortization Of PrEMIUM.........c.ceieiieeieieeee ettt a et s et b s s b a s s s s s st et sansessnbanaas | evsssssessesnsessesinsssessessssassessnsand 0 [ oo 0

8. Total foreign exchange change in book/adjusted CAITYING VAIUE............cccveviuiecieciieiee et ssses e | evsessssessessssestes s esse s sen s seesad [0 (452,917,191)
9. Deduct current year's other than temporary impairment rECOGNIZEA...........c.c.vviveieiieiriceieeee e ssrens | eresssesesssssesssseressssnsesesssresesnaa 0 | oo 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9).........cccoerirrieieiiieieciesie e sessiens | evsensssssesissessese s 850,649,716 | ..oovevererrererenns 1,908,910,713
11. Deduct total nNonadmitted @MOUNES............cc.eiiiiiiiii s | seseni s 0 | oo 0
12. Statement value at end of current period (Line 10 MINUS LINE 11).....c.uiiiiiiiieiiitiies ettt ettt bssssss e | sessesssssssssssssssessesanes 850,649,716 | ..coovvvvereiere 1,908,910,713

QsI03




statement as of June 30, 2015 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, PHIOT YEAT).........cuurvurururerirereeeeiseesssssseseesessesssssssssessesssssessessesssssssssessssssssessessesssssssssessasssssessesssens (2,049,046,842)
2. Cost paid/(consideration reCeIVEA) ON AUAIIONS...........cririiriiiirieieiisie ettt s bbb bbb bRt e bbbttt 0
3. Unrealized Valuation INCIEASE (ECIEASE). ... ... ..rvureurerrereereeseereeseessssseseesesseessesseesessasssessessessasssessessessssssessessssssssessessassessessesssssssssessesssssessessassssssessessassssssessesssssnssesss 160,310,197
4, Total gain (10SS) ON tErMINALION FECOGNIZEM...........ceiueieeiiiiiieiscise ettt s bbb s s bbb R8s bttt bRttt (2,129,190,041)
5. Considerations received (Paid) ON tEIMINALONS. ..........cvururrirrrieirissesissie et s st s st s et E s b s (2,341,181,271)
B, AMIOZALION. 1.ttt bbb s f RS8R £ R R R R bR R ARttt 0
7. Adjustment to the book/adjusted carrying value of hedge item 0
8. Total foreign exchange change in book/adjUSEd CAITYING VAIUE............cucviiiiiiieieicieie ettt bbbt bbb s bbbt s s 1,642,912,088
9. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 -5+ 6+ 7 4 8)....cvceieieisrieessnsses sttt ssensans (33,833,327)
10, DEAUCE NONAAMIKEA BSSEES.......ceureueerieriecieiseia ettt es sttt b st s bbb s E e Re£Eeb R E b8 E bR £ 42 b4 E bR bbb bbbttt 0
11, Statement value at end of current period (LiNe 9 MINUS LINE 10).........cciveieuiieerieicreie ettt s seses ettt se bbbt se s s s sse st et s bt s st snann (33,833,327)
Futures Contracts
1. Book/adjusted carrying value, December 31, prior YEAr (LINE B, PHOT YEAI)........c..evueiiuiiueiereiriseiseeissssesssssstesse s sssse st ssss st es e ses s st sse st esse s sense s snsensns 0
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)............ccoccveveurireieicveeeieesceeeeee e 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...........ccccccevevrerenne 0
3.12 Section 1, Column 15, PriOr YEaT........c.everrererrrenrerreseeresessessssessesssnseenns 0 0
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date MinUS...........ccceevrerrerrenncs 0
3.14 Section 1, Column 18, PriOr YEAI.......c..cvevirrirerierieeieseieses e sees 0 0 0
3.2 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus..........c.cc.ccevvevervennes 0
3.22 Section 1, Column 17, Prior YEAr.........ccccveverererreisieeissiese e 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus...........cccccooevrvurreennes 0
3.24 Section 1, Column 19, Prior YEAN........c.cevveverirererierererieeesee e 0 0 0
3.3 SUDLOLAl (LINE 3.1 MINUS LINE 3.2).....uucuueirieiereieiieeieetset ettt ts ettt s £ e85 E 8 £E o2 E b8 E e bbb bbbt 0
4.1 Cumulative variation margin on terminated contracts during the year............ccccocvevvveeeviceieeceieeens 0
42 Less:
4.21 Amount used to adjust basis of hedged item............cccovovivierivinirennen 0
4.22  AMOUNt TECOGNIZED........orerieerrereirrieireireieee et saes 0 0
4.3 SUDLOtAl (LINE 4.1 MINUS LINE 4.2).......ouiueiieiiieiieietesieie ettt sttt ss e s s8££ 18 s s8££ e bR s s bbbt nn 0
5. Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for termiNAtIONS IN PHOT YEAT..........ceiiueiriireiisse ettt et s bt 0
5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PHOF YEAT..........c.ru ettt eneeen 0
6. Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 = 4.3 = 5.1 = 5.2)..uveiciieiecsiseess ettt 0
7. DEdUCE NONAAMILIEA @SSELS........cevivieiieiiicie sttt s ettt s s s et s e a s s b s e R £ s s b s s s e s e st SR s s e b2 s et s At s st t s ese b ettt n st n st n s nan 0
8. Statement value at end of current period (LiNE B MINUS LINE 7)........ciiuiieiiiiiieiciisieieictesse sttt s et s sk s bbbttt b b ns 0

Qsli04



statement as of June 30, 2015 ofthe American Family Life Assurance Company of Columbus (Aflac)

Sch. DB-Pt C-Sn 1
NONE

Sch. DB-Pt C-Sn 2
NONE

QsSI05, QSI06



statement as of June 30, 2015 ofthe American Family Life Assurance Company of Columbus (Aflac)

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN T4 ..ottt st bbb st a bbb ss st st ettt enae (33,833,328)
2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance................ccovuvvueeveieiecreeereseeeeeseeenae 0
3. TOLAI (LINE T PIUS LINE 2).....vvieerieireiierissiseie et ssessss st sttt ss st e85 4288828884282 R bbb s st ren (33,833,328)
4. PartD, SECHON 1, COIUMN 5.ttt st bbb s ettt a st ss et b et s st enn 141,725,506
5. PartD, SECHON 1, COIUMN B.......coovveieiecteicictese ettt a ettt et ss ettt s bt s s s s s ss s s st (175,558,834)
6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....cvuiuriiriiriieiiseissiesissis st ssssssssssse e ssessssssessessssssssessessessssssessessassssssessessasssessessassssssnssessasssnssessessassssssessassnsssssessasssssnssessns 0
Fair Value Check
7. Part A, SECHON 1, COIUMN B......c.ouieeiciieesieiciee ettt ettt st b e bes st b st st es st et s s s bt s e ss s aanes (33,833,328)
8. Part B, SECHON 1, COIUMN 13.....ouiiieiiiiieie sttt 0
9. TOHAl (LINE 7 PIUS LINE 8)......vuecvieiieisictetete ettt sttt b bttt a bbbt b s b b s b b s 4 b s bbb st e bbb s b bR b s a b A b b s s et bbb s s et b s et b e s et s st et nan b s (33,833,328)
10. Part D, SECHON 1, COIUMN B........ouuiiiiiiiiiiiii bbb bbb 141,725,506
11, Part D, SECHON 1, COIUMN ...ttt ettt sttt bbb st s et ettt b s s s sss s s s sees s st (175,558,834)
12, Total (Line 9 MINUS LINE 10 MINUS LINE 11)....vueiiiiiieireiieieieieieise st essssess ettt s et 8 £ttt s bbb 0

Potential Exposure Check

13, Part A, SECHON 1, COUMN 21......oiii s 36,646,322
14. Part B, SECHON 1, COUMN 20..........ciuiiiiiiii i 0
15, Part D, SECHON 1, COIMN 1. ...t 36,646,322
16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15).....cuiueieiiiieiieieiesieiietsiese ettt sttt se b s a8 s a1 b8 bbbt b sttt 0

Qsio07



statement as of June 30, 2015 ofthe American Family Life Assurance Company of Columbus (Aflac)

SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year to Date

2
Prior Year Ended
December 31

. Book/adjusted carrying value, December 31 Of PHOF YEAI.........c.vverrerurrieerireieieeeeiseeseiseseesssessese st ssssenees
. Cost of cash eqUIVAIENES ACGUINEM..........ovururerririrrieieeesissie sttt sttt ensnes
o ACCTUAL OF GISCOUNL. ...ttt
. Unrealized valuation iNCrease (ABCTBASE).............ruiviveeverierereriesese sttt s et bes bbb sae st s s senes
. Total gain (10SS) ON AISPOSAIS.........rvrverreririeireeteriseie s ssessenened NNE
. Deduct consideration received 0N diSPOSAS..........c.evirereiriirireriirisieieiseie sttt sesnees
. Deduct amortization Of PrEMIUM............cccvurieieicieee ettt e s et s et ss s snee
. Total foreign exchange change in book/ adjusted carrying ValUe..............ccovvevevevreeieriescesce e
. Deduct current year's other than temporary impairment reCognized............coccevievereeicsiceeeeeee e
. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9)........ccccevrvirerrerennerisnnienns
. Deduct total nonadmitted @MOUNLS.............cccuiiiii e

. Statement value at end of current period (Ling 10 MiNUS LINE 11).....ceueiiersiiisieieesnisssssessssssessasessssasssssseanees

QsSI08
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Statement as of June 30, 2015 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

1 Location 4 5 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 Les Encumbrances After Acquisition
Acquired by Purchase
(Additions)Aflac Square Building's Fixtures. Tokyo. JPN ...06/30/2015 | (Additions)Aflac Square Building's Fixtures 0 0 3,058 3,058
855/917 Brown Ave land/building Columbu Ga ...06/30/2015 | VARIOUS 0 0 292,110 292,110
1932 Wynnton Rd land/building: Columbu: Ga ....06/30/2015 | VARIOUS. 0 0 665,547 665,547
0199999. Totals 0 0 960,715 960,715
0399999. Totals 0 0 960,715 960,715
SCHEDULE A - PART 3
H : H : H " "
Showing all Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on "Sales Under Contract
1 Location 4 5 6 7 8 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 in| ~ Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changesin| Encumbrances | Current Year's | Impairment Change in B/ACV.(11- 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 9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal Encumbrances Incurred

NONE
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Statement as of June 30, 2015 of the

Showing all Mortgage Loans ACQURE

American Family Life Assurance Company of Columbus (Aflac)

SCHEDULE B - PART 2
I ADE During the Current Quarter

Location

6

7

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
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 11 12 13
Current Year's
Book Value/Recorded Other Than Book Value/Recorded
Investment Excluding Unrealized Current Year's Temporary Total Change in Total Foreign Investment Excluding Foreign Exchange
Loan Accrued Interest Prior | Valuation Increase (Amortization) / Impairment Capitalized Deferred| Book Value (8+9- | Exchange Change | Accrued Interest on Gain (Loss) on Realized Gain Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized Interest and Other 10+11) in Book Value Disposal Consideration Disposal (Loss) on Disposal Disposal

Mortgages Closed by Repayment
2851 Kanagawa JPN 05/31/2006.... | 05/01/2015.... 15,346 0 0 0 0 0 115 15,462 15,462 0 0 0
3282 Tokyo. JPN 07/12/2010.... [ 06/19/2015.... 6,291 0 0 0 0 0 (124) 6,167 6,167 0 0 0
0199999. Total - Mortgages Closed by Repayment. 21,637 0 0 0 0 9) 21,629 21,629 0 0 0
Mortgages With Partial Repayments
2851 Kanagawa JPN .| 05/31/2006.... 415 0 0 0 0 0 6 420 420 0 0 0
3282 Tokyo. JPN .| 07/12/2010.... 69 0 0 0 0 0 0 69 69 0 0 0
1295 Saitama JPN . 101/25/1999.... 3,167 0 0 0 0 0 (10) 3,157 3,157 0 0 0
1393 Tokyo. JPN 10/27/2008.... 2,688 0 0 0 0 0 (8) 2,679 2,679 0 0 0
2241 Tokyo. JPN .1 08/01/1997.... 1,633 0 0 0 0 0 (5) 1,628 1,628 0 0 0
2271 Kanagawa JPN 03/02/1998.... 2,581 0 0 0 0 0 (8) 2,573 2,573 0 0 0
2281 Aichi JPN 03/27/1998.... 1,200 0 0 0 0 0 (4) 1,196 1,196 0 0 0
2391 Kanagawa JPN 09/17/1999.... 2,116 0 0 0 0 0 (7) 2,10 2,10 0 0 0
2411 Tokyo. JPN 12/10/1999.... 1,837 0 0 0 0 0 (6) 1,831 1,831 0 0 0
2412 Tokyo. JPN 12/17/2002.... 1,059 0 0 0 0 0 (3) 1,056 1,056 0 0 0
2531 Saitama JPN 11/26/2001.... 1,696 0 0 0 0 0 (5) 1,690 1,690 0 0 0
2551 Tokyo. JPN . | 04/15/2002.... 2,222 0 0 0 0 0 (7) 2,215 2215 0 0 0
2581 Hyogo. JPN 10/28/2002.... 2271 0 0 0 0 0 (7) 2,263 2,263 0 0 0
2631 Saitama JPN .1 03/19/2008.... 2,359 0 0 0 0 0 (7) 2,351 2,351 0 0 0
2671 Tokyo. JPN .| 08/22/2003.... 3,456 0 0 0 0 0 (1) 3,445 3,445 0 0 0
2701 Kanagawa JPN 05/07/2004.... 2,436 0 0 0 0 0 (8) 2428 2,428 0 0 0
2702 Kanagawa JPN 11/21/2011.... 1,030 0 0 0 0 0 (3) 1,027 1,027 0 0 0
2141 Tokyo. JPN 12/17/2004.... 1,837 0 0 0 0 0 (6) 1,831 1,831 0 0 0
2751 Fukuoka JPN .| 03/17/2005.... 1,894 0 0 0 0 0 (6) 1,888 1,888 0 0 0
2761 Tokyo. JPN .| 03/24/2005.... 1,178 0 0 0 0 0 (4) 1174 1,174 0 0 0
2762 Tokyo. JPN . | 08/22/2008.... 630 0 0 0 0 0 2) 628 628 0 0 0
2171 Kanagawa JPN .| 03/24/2005.... 2489 0 0 0 0 0 (8) 2,481 2,481 0 0 0
2791 Tokyo. JPN .| 06/13/2005.... 2,245 0 0 0 0 0 (7) 2,238 2,238 0 0 0
2831 Kanagawa. JPN 03/29/2006.... 2,022 0 0 0 0 0 (27) 1,995 1,995 0 0 0
2861 Chiba JPN 06/15/2006.... 1,676 0 0 0 0 0 (5) 1,671 1,671 0 0 0
2881 Chiba JPN 07/28/2006.... 4,219 0 0 0 0 0 (47) 4,172 4172 0 0 0
2901 Osaka JPN . | 08/03/2006.... 2,222 0 0 0 0 0 7) 2,215 2,215 0 0 0
2921 Tokyo. JPN . 109/11/2006.... 1,59 0 0 0 0 0 (16) 1,578 1,578 0 0 0
2941 Tokyo. JPN . 109/28/2006.... 1,248 0 0 0 0 0 (4) 1,245 1,245 0 0 0
2951 Saitama JPN 10/16/2006.... 3,139 0 0 0 0 0 (10) 3,129 3,129 0 0 0
2961 Gunma JPN 10/25/2006.... 892 0 0 0 0 0 (3) 889 889 0 0 0
2962 Gunma JPN 12/26/2006.... 34,080 0 0 0 0 0 (1,309) 32,771 32,771 0 0 0
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Statement as of June 30, 2015 ofthe AMerican Family Life Assurance Company of Columbus (Aflac)

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 Investmen 14 15 16 17 18
2 3 8 9 10 11 12 13
Current Year's
Book Value/Recorded Other Than Book Value/Recorded
Investment Excluding Unrealized Current Year's Temporary Total Change in Total Foreign Investment Excluding Foreign Exchange
Loan Accrued Interest Prior | Valuation Increase |  (Amortization) / Impairment Capitalized Deferred| Book Value (8+9- | Exchange Change | Accrued Interest on Gain (Loss) on Realized Gain Total Gain (Loss) on
Loan Number City State Type | Date Acquired| Disposal Date Year (Decrease) Accretion Recognized Interest and Other 10+11) in Book Value Disposal Consideration Disposal (Loss) on Disposal Disposal

2971 Tokyo JPN ..E....| 10/26/2006.... 3,725 0 0 0 0 0 (12) 3,714 3,714 0 0 0
2981 Tokyo PN | e 10/26/2006.... 1,436 0 0 0 0 0 (5) 1432 1432 0 0 0
3001 Tokyo JPN 12/14/2006.... 1,664 0 0 0 0 0 (5) 1,659 1,659 0 0 0
3011 Saitama JPN 01/26/2007.... 1,659 0 0 0 0 0 (5) 1,654 1,654 0 0 0
3021 Kanagawa JPN 01/29/2007.... 1,147 0 0 0 0 0 (4) 1,143 1,143 0 0 0
3081 Kanagawa PN | e 07/02/2007.... 3,747 0 0 0 0 0 (29) 3,718 3,718 0 0 0
3091 Fukuoka PN [ v 08/30/2007.... 1,244 0 0 0 0 0 (4) 1,240 1,240 0 0 0
3101 Kanagawa PN [ v 11/20/2007.... 1,991 0 0 0 0 0 (6) 1,985 1,985 0 0 0
3111 Hokkaido. PN | e 11/12/2007.... 1,915 0 0 0 0 0 (30) 1,886 1,886 0 0 0
3121 Tokyo PN | e 11/29/2007.... 1,188 0 0 0 0 0 (4) 1,184 1,184 0 0 0
3131 Tokyo PN [ v 11/22/2007.... 1,348 0 0 0 0 0 (4) 1,343 1,343 0 0 0
3151 Tokyo PN | v 02/25/2008.... 1,143 0 0 0 0 0 (13) 1,130 1,130 0 0 0
3171 Tokyo PN | e 06/26/2008.... 1,549 0 0 0 0 0 (5) 1,544 1,544 0 0 0
3181 Tokyo PN [ v 07/23/2008.... 1,874 0 0 0 0 0 (23) 1,852 1,852 0 0 0
3201 Kumamoto JPN 07/28/2008.... 5,142 0 0 0 0 0 (72) 5,070 5,070 0 0 0
3211 Kanagawa JPN 08/27/2008.... 2,821 0 0 0 0 0 9) 2,812 2,812 0 0 0
3221 Aomori JPN 10/02/2008.... 1,202 0 0 0 0 0 (4) 1,198 1,198 0 0 0
3241 Kanagawa PN | v 10/27/2008.... 2,065 0 0 0 0 0 (7) 2,059 2,059 0 0 0
3271 Hiroshima PN [ o 08/06/2009.... 1,075 0 0 0 0 0 (3) 1,072 1,072 0 0 0
3281 Tokyo PN | e 08/27/2009.... 76,542 0 0 0 0 0 (1,481) 75,060 75,060 0 0 0
3291 Tokyo PN | e 09/24/2009.... 1,403 0 0 0 0 0 (4) 1,399 1,399 0 0 0
3301 Tokyo PN | v 10/29/2009.... 1,884 0 0 0 0 0 (6) 1,879 1,879 0 0 0
3311 Kanagawa PN | e 12/16/2009.... 1,009 0 0 0 0 0 (3) 1,006 1,006 0 0 0
3331 Kyoto. PN | e 03/05/2010.... 27,211 0 0 0 0 0 (441) 26,769 26,769 0 0 0
3341 Tokyo PN | e 04/14/2010.... 1,952 0 0 0 0 0 (6) 1,946 1,946 0 0 0
3351 Aichi PN ] e 04/20/2012.... 1,937 0 0 0 0 0 (6) 1,931 1,931 0 0 0
0299999. Total - Mortgages With Partial Repayments. 243473 0 0 0 0 0 (3,745) 239,728 239,728 0 0 0
0599999. Total Mortgage: 265,110 0 0 0 0 0 (3,754) 261,357 261,357 0 0 0
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Statement as of June 30, 2015 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 | Typeand | 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 Par hip Interests That Have Underlying Characteristics of Other - Unaffiliated
99C000 19 9|AIMS SENIOR LOAN ACCESS LP. JERSEY CITY. | GOLDMAN SACHS ASSET MANAGEMENT | | 03/31/2015.... 0 0 110,002 0 0 37.8
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 0 110,002 0 0 XXX
4499999. Subtotal - Unaffiliated 0 110,002 0 0 XXX
4699999. Total 0 110,002 0 0 XXX
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 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 Book/Adjusting
Carrying Value Unrealized Current Year's Other Than Total Foreign | Carrying Value Foreign
Date Less Valuation (Depreciation) or| ~ Temporary Capitalized Total Change in Exchange Less Exchange Gain | Realized Gain
Originally | Disposal | Encumbrances, Increase (Amortization)/ Impairment | Deferred Interest | B./A.C.V. (9+10- Change in Encumbrances (Loss) on (Loss) on Total Gain (Loss)|  Investment
CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other 11+12) BJ/AC.V. on Disposal Consideration Disposal Disposal on Disposal Income

NONE




Statement as of June 30, 2015 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

030

1 2 3 6 7 8 9 10
Paid for Accrued Interest and NAIC Designation or
Identification Description Foreign | Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
Bonds - U.S. Government
912828 G9 5| US TREASURY N/B l | .......04/23/2015 | SOCIETE GENERALE AMERICAS SECURITIES LLC 5,060,938 5,000,000 25,587 |1
0599999. Total Bonds - U.S Government. 5,060,938 5,000,000 25,587 XXX
Bonds - All Other Government
J2739V BZ 7| JAPAN EXPSWY HLDNG & DEBT #18. MORGAN STANLEY TOKYO BRANCH 31,604,394 24,499,796 235,376 | 1FE
J2739W  DC 4| JAPAN EXPSWY HLDNG & DEBT #153. . VARIOUS. 24,172,105 24,499,796 0 [1FE
J2S39K  GX 8| JAPAN (GOVERNMENT OF) 30YR #46 | D .......04/24/2015 | VARIOUS. 33,173,488 31,033,075 47,065 | 1FE
J2S39K  HC 3| JAPAN (GOVERNMENT OF) 20YR #152 | D ......04/24/2015 | VARIOUS, 35,059,138 33,483,054 39,654 | 1FE
J2839K  HP 4| JAPAN (GOVERNMENT OF) 40YR #8, D .......04/23/2015 [ SMBC NIKKO SECURITIES INC. 28,529,534 28,583,095 42,501 [1FE
J2S39K  JA 5| JAPAN (GOVERNMENT OF) 10YR #339 D.cccrees .......06/10/2015 [ SMBC NIKKO SECURITIES INC. 1,593,154 1,633,320 35 |1FE
1099999. Total Bonds - All Other Government. 154,131,813 | v 148,732,136 | o 364,631 XXX
Bonds - Industrial and Miscell
00248* AB 8 |AWP INC TERM LOAN cevveeinnnes | 000..06/23/2015 | GOLDMAN SACHS, 2,640,910 2,667,586 0 |4
00248* AC 6 |AWP INC REVOLVER cooveveiniin | 0...06/23/2015 | GOLDMAN SACHS, 45,773 45,773 0 |4z
00287Y AR 0 |ABBVIE INC cevveiennees | 00-.05/06/2015 | MORGAN STANLEY & COMPANY. 19,848,800 20,000,000 0 |2FE
115637 AP 5| BROWN-FORMAN CORPORATION coovevsvinin | ...06/2412015 | VARIOUS. 7,861,915 8,000,000 0 [1FE
12646R  AB 1 |CST BRANDS INC cevveiinnens | 0..05/29/2015 | CREDIT SUISSE FIRST BOSTON 3,067,500 3,000,000 13,333 | 3FE
14726@ AB 8 |CASCADE DRILLING LP REVOLVER coovsvivnnin | 0..05/28/2015 | GOLDMAN SACHS, 134,823 134,823 013
156700 AY 2| CENTURYLINK INC cevvvienneee | 000412112015 | J P MORGAN. 4,040,000 4,000,000 21,875 | 3FE
22005# AA 3| CORPORATE VISIONS INC TERM LOAN. ...06/16/2015 | GOLDMAN SACHS 1,445,999 1,460,605 0 |4z
26377R  AC 4| DUBOIS CHEMICALS INC TERM LOAN ...04/29/2015 | GOLDMAN SACHS 1,515,335 1,530,642 013
26875@ AD 7|EXPRESS OIL CHANGE REVOLVER coovevnininn | .04/15/2015 | GOLDMAN SACHS, 31,280 31,280 0|4
29275Y AB 8 |ENERSYS. cevvviinenes | o0 04122/2015 | WELLS FARGO SECURITIES LLC. 2,328,750 2,300,000 1,278 |3FE
34964C AA 4| FORTUNE BRANDS HOME & SECURITY. coovevniniin | ...06/08/2015 | J P MORGAN. 9,935,700 10,000,000 0 |2FE
36637# AA 9| THE GARRETSON RESOLUTION GROUP INC REVOL ceveeeevsiens [ 00...06/30/2015 | GOLDMAN SACHS, 80,940 80,940 0 |4
36637# AB 7| THE GARRETSON RESOLUTION GROUP TERM LOAN coovevnininn | ..06/10/2015 | GOLDMAN SACHS, 3,235,131 3,267,809 0 |4z
423074 AT 0| HJHEINZ CO. revenerienes | 000....06/23/2015 | VARIOUS. 22,017,911 22,000,000 0 |2FE
460146 CL 5| INTERNATIONAL PAPER CO cooveininine | ..06/1412015 | MIZUHO SECURITIES 3,982,760 4,000,000 0 [2FE
460146 CM 3| INTERNATIONAL PAPER CO. seevereneens | 00e0..05/14/2015 | MERRILL LYNCH 4,716,228 4,750,000 0 |2FE
52109 AE 7 |LAZER SPOT INC DDTL coovevnininn | .06/24/2015 | GOLDMAN SACHS, 22,735 22,735 0|4
521865 AX 3 |LEARCORP seevereneens | 10...06/02/2015 | CREDIT SUISSE FIRST BOSTON 3,041,250 3,000,000 84,875 | 3FE
526057 BV 5 |LENNAR CORP. coovsvninine | .04121/2015 | CITIGROUP GLOBAL MARKETS. 3,000,000 3,000,000 0 [3FE
570506 AT 2| MARKWEST ENERGY PARTNERS LP/MARKWE weeveereneens | 000..08/01/2015 | J P MORGAN. 3,985,000 4,000,000 1,083 [3FE
580645 AG 4 MCGRAW HILL FINANCIAL INC. coovevnininn | .08/11/2015 | STIFEL NICOLAUS, 997,830 1,000,000 2,222 |2FE
595112 BB 8| MICRON TECHNOLOGY INC wevveereneens | 200..05/29/2015 | MERRILL LYNCH 2,985,000 3,000,000 55,917 | 3FE
595112 BF 9 [ MICRON TECHNOLOGY INC ...04/2712015 | MORGAN STANLEY & COMPANY 4,500,000 4,500,000 0 |3FE
60856B AC 8| MOLEX INCORPORATED ...04/01/2015 | VARIOUS 9,496,415 9,500,000 0 |2FE
61166W AV 3 | MONSANTO COMPANY. coovevninine | ..04/07/2015 | MERRILL LYNCH 4,985,150 5,000,000 0 [1FE
65531@ AB 5| NOMACORC REVOLVER cevvvereneens | 000r..04109/2015 | GOLDMAN SACHS. 172,405 172,405 013
688239 AE 2| OSHKOSH CORP. cevveeinnees | 0. 04122/2015 | MERRILL LYNCH 2,090,000 2,000,000 16,424 | 3FE
71949@ AB 9 |PHYSIOTHERAPY CORP TERM LOAN cooveveinnin | 0..06/22/2015 | GOLDMAN SACHS, 5,424,663 5,451,923 0 |4z
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747525 AF 0 [ QUALCOMM INCORPORATED. ....05/13/2015 | GOLDMAN SACHS 14,946,000 S—— X R0 0 [1FE
747525 AJ 2 [ QUALCOMM INCORPORATED. ....05/13/2015 | J P MORGAN 14,934,300 revrnerieennnnn. 15,000,000 0 [1FE
82967N AU 2| SIRIUS XM RADIO INC. ....04/22/2015 | SUNTRUST ROBINSON HUMPHREY INC. 3,082,500 3,000,000 22,844 | 3FE
87264A AN 5| T-MOBILE USA INC ....04/21/2015 | J P MORGAN 4,175,000 4,000,000 37,542 | 3FE
88037E AJ 0| TENNECO INC CREDIT SUISSE FIRST BOSTON. 5,237,500 5,000,000 134,375 | 3FE
896522 AH 2| TRINITY INDUSTRIES INC THE SEAPORT GROUP. 2,410,025 2,500,000 24,014 | 2FE
740212 AC 9| PRECISION DRILLING CORP. A ....04/23/2015 | NATIONAL BANK OF CANADA FINANCIAL | 987,500 1,000,000 29,997 | 3FE
740212 AE 5| PRECISION DRILLING CORP. A ....05/28/2015 | NATIONAL BANK OF CANADA FINANCIAL | 1,488,750 1,500,000 45229 |3FE
74022D AJ 9| PRECISION DRILLING CORP. A ....04/21/2015 | NATIONAL BANK OF CANADA FINANCIAL | 430,000 500,000 11,594 | 3FE
00724F AC 5| ADOBE SYSTEMS INC ....06/24/2015 | VARIOUS 24,358,390 25,000,000 345,313 | 2FE
00766T AC 4|AECOM TECHNOLOGY CORP ....04/17/2015 | MERRILL LYNCH 2,107,500 2,000,000 2,122 | 3FE
052769 AD 8 |AUTODESK INC. ....06/03/2015 | J P MORGAN. 9,978,100 10,000,000 3,646 |2FE
058498 AT 3 |BALL CORP ....06/22/2015 | VARIOUS. 12,002,500 ....12,000,000 0 |3FE
07177M  AA 1| BAXALTAINC. ....06/18/2015 | CITIGROUP GLOBAL MARKETS 24,831,000 25,000,000 0 |2FE
075887 BF 5 |BECTON DICKINSON AND COMPANY. ....06/16/2015 | VARIOUS. 30,081,400 30,000,000 186,700 | 2FE
111621 AM 0| BROCADE COMMUNICATIONS SYSTEMS INC. ....06/16/2015 | VARIOUS. 9,842,500 10,000,000 170,483 | 3FE
120111 BM 0| BUILDING MATERIALS CORP OF AMERICA. ....06/15/2015 | VARIOUS. 8,033,750 8,000,000 93,167 |3FE
124857 AP 8| CBS CORP. ....06/05/2015 | CITIGROUP GLOBAL MARKETS 4,779,900 5,000,000 71,944 | 2FE
1248EP BE 2| CCO HOLDINGS LLC/CAP CORP. ....04/15/2015 | VARIOUS. 10,403,750 ....10,000,000 145,507 | 3FE
12505B AA 8| CBRE SERVICES INC ...06/19/2015 | VARIOUS. 15,450,000 ..15,000,000 197,917 | 2FE
12505B AC 4| CBRE SERVICES INC ...06/15/2015 | MERRILL LYNCH 5,287,500 5,000,000 67,813 | 2FE
12646R AB 1| CST BRANDS INC. ....06/16/2015 | CREDIT SUISSE FIRST BOSTON 4,065,000 4,000,000 59,444 | 3FE
156700 AY 2| CENTURYLINK INC ....04/07/2015 | VARIOUS 5,075,000 5,000,000 15,469 | 3FE
184496 AL 1| CLEAN HARBORS INC ....04/10/2015 | GOLDMAN SACHS 2,562,500 2,500,000 47,691 | 3FE
23331A  BH 1D RHORTON INC. ....06/12/2015 | MERRILL LYNCH 2,130,000 2,000,000 38,972 | 3FE
29275Y AB 8 |ENERSYS ....04/10/2015 | VARIOUS. 15,187,000 ....15,000,000 0 [3FE
29336U AE 7 |ENLINK MIDSTREAM PARTNERS LP. ...06/25/2015 | BARCLAYS CAPITAL SE 19,537,250 20,000,000 110,090 | 2FE
30161N  AJ 0| EXELON CORP. ....06/12/2015 | BARCLAYS CAPITAL SE 15,095,700 ....15,000,000 9,875 | 2FE
30212P  AJ 4 |EXPEDIA INC ...04/10/2015 | BARCLAYS CAPITAL SE 5,078,600 5,000,000 37,500 | 2FE
31620M AK 2| FIDELITY NATIONAL INFORMATION SERV. ....06/16/2015 | BARCLAYS CAPITAL SE 4,879,250 5,000,000 31,111 | 2FE
31620M AM 8| FIDELITY NATIONAL INFORMATION SERV. ....06/16/2015 | BARCLAYS CAPITAL SE 19,960,800 20,000,000 30,139 | 2FE
337738 AP 3 |[FISERVINC ....06/23/2015 | STIFEL NICOLAUS 27,388,436 27,400,000 97,234 | 2FE
345397 WW 9 [ FORD MOTOR CREDIT COMPANY LLC ....06/12/2015 | CITIGROUP GLOBAL MARKETS. 9,886,100 10,000,000 100,760 | 2FE
34964C AA 4| FORTUNE BRANDS HOME & SECURITY. ....06/24/2015 | VARIOUS. 29,857,470 30,000,000 21,167 | 2FE
35906A AH 1 |FRONTIER COMMUNICATIONS CORP. ....04/17/2015 | J P MORGAN 5,606,250 5,000,000 8,264 |3FE
364725 BC 4| GANNETT COINC ...06/16/2015 | WELLS FARGO SECURITIES LLC 5,025,000 5,000,000 25972 | 3FE
364725 BE 0| GANNETT COINC ...06/12/2015 | WELLS FARGO SECURITIES LLC 10,562,500 ..10,000,000 109,792 | 3FE
3733IN  AH 4| GEORGIA-PACIFIC LLC ....06/12/2015 | DEUTSCHE BANK SECURITIES 9,953,400 10,000,000 106,000 | 2FE
404119 BQ 1|HCAINC. ....06/15/2015 | DEUTSCHE BANK SECURITIES 5,187,500 5,000,000 45,938 | 3FE
423074 AX 1| KRAFT HEINZ CO. ....06/23/2015 | VARIOUS 50,079,750 50,000,000 0 |2FE
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451734 AA  5|IHSINC. coovieninien | ..04/02/2015 | J P MORGAN. 2,012,500 2,000,000 44,444 | 3FE
457153 AG 9| INGRAM MICRO INC ceevvrinenns | 000..04109/2015 | MORGAN STANLEY & COMPANY. 2,082,480 2,000,000 32,725 | 2FE
460146 CL 5| INTERNATIONAL PAPER CO. cevveriineees | 20-.06/15/2015 | DEUTSCHE BANK SECURITIES, 14,798,100 ....15,000,000 34,833 | 2FE
482480 AE 0| KLA-TENCOR CORPORATION seevverineens | 100..06/25/2015 | CITIGROUP GLOBAL MARKETS. 4,994,450 5,000,000 38,104 | 2FE
482539 AA  1|KLXINC CITIGROUP GLOBAL MARKETS, 2,040,000 2,000,000 43,410 | 3FE
49338L  AA 1| KEYSIGHT TECHNOLOGIES INC KEYBANC CAPITAL MARKETS INC 9,682,100 10,000,000 60,667 |2FE
512807 AN 8 |LAM RESEARCH CORPORATION cevveeinnees | 00-.06/03/2015 | J P MORGAN. 14,528,250 ....15,000,000 136,167 | 2FE
514666 AJ 5[LAND O LAKESINC weevvennneens | 000..06/25/2015 | WELLS FARGO SECURITIES LLC. 7,086,750 6,600,000 43,633 |2FE
521865 AX 3 |LEARCORP vevrnerines | 10rr..06/25/2015 | VARIOUS. 4,966,563 5,000,000 159,359 | 3FE
526057 BV 5|LENNAR CORP ceevverenenns | 000..06/12/2015 | WELLS FARGO SECURITIES LLC. 3,915,000 4,000,000 25,861 | 3FE
55354G  AA 8| MSCIINC, covveiennees | 000612412015 | J P MORGAN. 4,100,000 4,000,000 25,667 | 3FE.
570506 AT 2| MARKWEST ENERGY PARTNERS LP/MARKWE covvevnviinn | .06/24/2015 | WELLS FARGO SECURITIES LLC 10,862,500 ....11,000,000 32,771 | 3FE
580645 AG 4 | MCGRAW HILL FINANCIAL INC. cevveinnees | 00..06/23/2015 | VARIOUS. 31,975,530 32,000,000 102,778 | 2FE
595112 BB 8| MICRON TECHNOLOGY INC covvevivnnies | 0. 04/1712015 | MORGAN STANLEY & COMPANY. 1,342,250 1,300,000 16,088 | 3FE
651290 AQ 1 |NEWFIELD EXPLORATION CO cevveiineees | 0..06/17/2015 | DEUTSCHE BANK SECURITIES, 4,125,000 4,000,000 105,938 | 3FE
664397 AM 8 | NORTHEAST UTILITIES coovevsviiie | ...06/03/2015 | MERRILL LYNCH 4,871,350 5,000,000 62,563 | 2FE
666807 BG 6| NORTHROP GRUMMAN CORP revnnerines | 1000..06/25/2015 | VARIOUS. 21,494,026 22,025,000 295,560 |2FE
680665 AH 9 |OLIN CORP. coovevnesnne | ...04/132015 | VARIOUS. 8,455,000 8,000,000 64,931 | 3FE
682680 AQ 6|ONEOKINC cevveiineens | 0. 04117/2015 | SCOTIA CAPITAL (USA) INC. 3,179,583 3,300,000 31,556 | 3FE
688239 AE 2| OSHKOSH CORP ...06/12/2015 | MERRILL LYNCH 6,715,780 6,508,000 75,814 | 3FE
69318F AB 4| PBF HOLDING CO LLC / PBF FINANCE C ...04/17/2015 | CREDIT SUISSE FIRST BOSTON. 3,187,500 3,000,000 46,063 |3FE
741503 AW 6 | PRICELINE GROUP INC coovevevnnn | 0.068/17/2015 | VARIOUS, 38,239,980 39,000,000 379,397 |2FE
747262 AS 2[QVCINC cevrnerienes [ 10r...04/08/2015 | CANTOR FITZGERALD AND COMPANY. 6,292,470 6,000,000 7,679 | 2FE
74733V AA 8| QEP RESOURCES INC s | 0. 0411712015 | VARIOUS. 3,232,500 3,000,000 29,028 |3FE
74733V AB 6| QEP RESOURCES INC ceevvereneens | 10er.0415/2015 | MORGAN STANLEY & COMPANY. 2,027,500 2,000,000 5,674 | 3FE
747525 AF 0 [ QUALCOMM INCORPORATED. coovevninine | .06/16/2015 | CITIGROUP GLOBAL MARKETS. 17,620,020 ....18,000,000 50,025 |1FE
75281A AR 0| RANGE RESOURCES CORP. sevenerienes | 00....06/15/2015 | VARIOUS. 7,920,000 8,000,000 36,292 | 3FE
779382 AR 1 |ROWAN COMPANIES INC cocvevniniie | ...04/06/2015 | MORGAN STANLEY & COMPANY. 4,765,950 5,000,000 55,417 | 2FE
78454  AJ 9| SMENERGY CO. seevvireneens | 10er..0416/2015 | CREDIT SUISSE FIRST BOSTON 3,105,000 3,000,000 78,604 | 3FE
78454L AL 4 |SMENERGY CO cooveveininn | .06/15/2015 | WELLS FARGO SECURITIES LLC 7,777,000 7,700,000 0 [3FE
82967N AU 2| SIRIUS XM RADIO INC. sevvvreneens | 000..04107/2015 | MERRILL LYNCH 3,067,500 3,000,000 15,229 | 3FE
864486 AJ 4 |SUBURBAN PROPANE PARTNERS LP. coovevninin | .06/15/2015 | WELLS FARGO SECURITIES LLC 2,055,000 2,000,000 36,097 |3FE
87264A AE 5| T-MOBILE USA INC ceevvereneens | 00er..04/06/2015 | MERRILL LYNCH 2,659,375 2,500,000 33,705 | 3FE
87264A AL 9| T-MOBILE USA INC. cooveveinin | ..04/07/2015 | VARIOUS, 8,442,500 8,000,000 12,330 | 3FE
87264A AN 5| T-MOBILE USA INC cevvveeneens | 00ee..04108/2015 | MIZUHO SECURITIES 4,719,375 4,500,000 32,273 | 3FE
87612B AM 4 | TARGA RESOURCES PARTNERS LP/TARGA ...06/24/2015 | WELLS FARGO SECURITIES LLC 7,026,250 7,000,000 59,208 | 3FE
88037E  AJ 0| TENNECO INC ...06/24/2015 | MERRILL LYNCH 3,120,000 3,000,000 6,271 | 3FE
89469A AB 0| TREEHOUSE FOODS INC cooveveinin | ..06/15/2015 | VARIOUS, 5,041,250 5,000,000 62,698 |3FE
896522 AH 2| TRINITY INDUSTRIES INC ceeveereneens | 00er..06/24/2015 | THE SEAPORT GROUP. 7,225,225 7,500,000 79,625 | 2FE
91913Y AS 9| VALERO ENERGY CORPORATION. wevrnereees | +0er..06/16/2015 | VARIOUS. 28,375,830 29,000,000 278,617 | 2FE
92343E AG 7| VERISIGN INC coovevivnnne | 0..06/25/2015 | J P MORGAN. 2,012,500 2,000,000 27,125 | 3FE
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92345Y AD 8| VERISK ANALYTICS INC ....06/24/2015 | J P MORGAN. 9,801,100 10,000,000 48,889 | 2FE
976657 AL 0| WISCONSIN ENERGY CORPORATION ....06/04/2015 | J P MORGAN 9,998,300 10,000,000 0 |2FE
98389B AR 1| XCEL ENERGY INC ....06/03/2015 | MERRILL LYNCH 4,912,600 5,000,000 3,208 | 2FE
98956P AF 9 |ZIMMER BIOMET HOLDINGS INC ....06/25/2015 | VARIOUS. 24,145,550 25,000,000 247,021 | 2FE
559222 AQ 7 | MAGNA INTERNATIONAL INC. CANTOR FITZGERALD AND COMPANY. 7,917,587 8,000,000 56,087 |1FE
74022D AJ 9| PRECISION DRILLING CORP. NATIONAL BANK OF CANADA FINANCIAL | 427,500 500,000 11,375 | 3FE
775109 AY 7 |ROGERS COMMUNICATIONS INC A ....06/24/2015 | RBC DAIN RAUSCHER 15,403,950 ....15,000,000 150,333 | 2FE
33938E AT 4 |FLEXTRONICS INTERNATIONAL LTD F... ....06/23/2015 | VARIOUS. 22,897,310 23,000,000 19,528 | 2FE
456873 AB 4 |INGERSOLL-RAND LUXEMBOURG FINANCE. F... ....06/25/2015 | BARCLAYS CAPITAL SE 24,507,600 25,000,000 140,521 | 2FE
780153 AU 6 | ROYAL CARIBBEAN CRUISES LTD. F... ....04/13/2015 | MERRILL LYNCH 2,735,948 2,551,000 55,519 | 3FE
81180W AK 7 [ SEAGATE HDD CAYMAN F.. ....04/10/2015 | CITIGROUP GLOBAL MARKETS. 5,207,450 5,000,000 68,611 | 2FE
J7470W_ 8X 6| SHOKO CHUKIN BANK LTD #185. Do ....06/10/2015 | SHOKO CHUKIN BANK. 1,606,942 1,633,320 0 [1FE
3899999. Total Bonds - Industrial and Miscellaneous. 1,040,297,348 ....1,040,933,841 cervinnnnennnn:0,247,950 XXX
8399997. Total Bonds - Part 3 1,199,490,099 | ..o 1,189,665,977 ciiiiiiisinn....0,638,168 XXX
8399999. Total Bonds. 1,199,490,099 ....1,189,665,977 corvisnnnennn:0,038,168 XXX
Common Stocks - Industrial and Miscell
035290 10 5| ANIXTER INTERNATIONAL INC ....06/26/2015 | VARIOUS 1,000.000 73,329 XXX 0L
110394 10 3| BRISTOW GROUP INC. ....04/08/2015 | GOLDMAN SACHS 400.000 23,164 XXX 0 L
36473H 10 4| GANNETT SPINCO INC ....06/29/2015 | SPINOFF, 900.000 0 XXX 0L
48248M 10 2|KKR&COLP ...06/04/2015 | INSTINET. 300.000 6,977 XXX 0 |L
50540R 40 9| LABORATORY CORP OF AMERICA ...05/06/2015 | INSTINET. 200.000 23,438 XXX 0 |L
577081 10 2 |MATELINC ....06/16/2015 | VARIOUS. 2,200.000 56,945 XXX 0 |L
637071 10 1| NATIONAL OILWELL ....06/09/2015 | INSTINET. 500.000 25,562 XXX 0 |L
92553P 20 1| VIACOMINC ....05/11/2015 | INSTINET. 200.000 13,178 XXX 0 |L
98956P 10 2| ZIMMER HOLDINGS INC ....05/06/2015 | BARCLAYS CAPITAL INC. 100.000 11,020 XXX 0L
9099999. Total Common Stocks - Industrial and Miscellaneous 233,613 XXX )] XXX
9799997. Total Common Stocks - Part 3 233,613 XXX .0 XXX
9799999. Total Common Stocks. 233,613 XXX )] XXX
9899999. Total Preferred and Common Stock 233,613 XXX .0 XXX
9999999. Total Bonds, Preferred and Common Stocks 1,199,723,712 XXX reereerieneennn8,638,168 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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Bonds - All Other Government
J0396* AA 0| AICHI PREFECTURE.........immrivinirerinssesesisssessnssenens D.. | 05/09/2015| SINKING FUND REDEMPTION........ocvvvvvvvvvevenns | wovvvvevivmmmmesmmmnnnnnnns [ e 1,435,367 | ........ 1,404,655 | ....... 1,404,655 | ........ 1,426,794 0 0 0 8573 | .. 1,435,367 0 0 0 [ o 17,246 | .11/09/2039 | 1FE......
J22712 DB 6| GOVERNMENT HOUSING LOAN CO.........ccccoceeucecc. D.. | 06/10/2015) MBS PAYDOWN........ccoiiicvivcccvevecvscsemisiresssisines | cvevevsnssesssssssssssenens | severesesesd 410,884 | ........... 406,966 | ........... 406,559 | ...........413,181 199 0 199 (2,496) | ...oovoveen 410,884 0 0 0 3,441 |.04/10/2041 | 1FE......
J22712 DC 4| GOVERNMENT HOUSING LOAN CO.........ccccoeeeuceccc. D.. | 06/10/2015| MBS PAYDOWN 2,264,796 2,240,098 2,264,791 2,276,258 (847) 0 (847) [ v (10,615) 2,264,796 0 0 0 21,287 |.05/10/2041 | 1FE......
J22712  DJ 9| GOVERNMENT HOUSING LOAN CO..........cccceceuccccc D.. | 06/10/2015| MBS PAYDOWN 374,019 369,947 370,332 375,784 (6) 0 (6) (1,759) | ovvvvveeens 374,019 0 0 0 3,373 |.05/10/2037 | 1FE......
J22712 DQ 3| GOVERNMENT HOUSING LOAN CO..........cccoceouceccc D.. | 06/10/2015| MBS PAYDOWN........cccoecicveimrivecssivissmsssssssscsiisss | covvivviismsmmmsmssnsennnns | coveveees 1,300,745 | ....... 1,289,302 | ........ 1,309415 | ........ 1,310,442 (812) 0 (812) (8,885) | ......... 1,300,745 0 0 (VN [ 12,572 | 111012041 | 1FE......
J22712 DS 9| GOVERNMENT HOUSING LOAN CO. . | D.. | 06/10/2015| MBS PAYDOWN 121,895 120,735 121,749 22,674 (36) 0 (36) (743) | . 21,895 0 0 0 .12/10/2041 | 1FE......
J2761L  BE 7| JAPAN HOUSING FINANCE AGENCY.........ccocccccves D.. | 06/10/2015| MBS PAYDOWN 298,372 296,203 294 544 300,672 197 0 197 (2,497) 298,372 0 0 0 .02/10/2043 | 1FE......
J2761L  CM 8| JAPAN HOUSING FINANCE AGENCY.........ccoccccivins D.. | 06/10/2015| MBS PAYDOWN........ccceccicvsemvivecmssvevssssssssssssissss | wovmimivasmmmmmssmsnsnnnnns | cvvveeees 1,018,587 | ........ 1,011,842 | ......... 1,011,842 | ........ 1,027,789 0 0 0 (R[] — 1,018,587 0 0 0 .12/10/2043 | 1FE......
J2761L  CN 6| JAPAN HOUSING FINANCE AGENCY.........ccoccccivins D.. | 06/10/2015| MBS PAYDOWN........cccoeeicveemvivecsmcssssssssssssssssssss | covvimesmmmmmmmssssnsnnnnns | cvvvveees 1,068,620 | ......... 1,057,983 | ........ 1,057,983 | ........ 1,074,658 0 0 0 (6,038) | ......... 1,068,620 0 0 0 9,085 |.05/10/2040 | 1FE......
J2761L  CQ 9| JAPAN HOUSING FINANCE AGENCY.........ccoccvcivens D.. | 06/10/2015| MBS PAYDOWN........cccoeeicvscmrevecsssrevsssssssssssssssss | woviimesmmmmmsmssssnnnnnons | cvveveees 1,076,985 | ........ 1,065431 | ........ 1,065431 | ........ 1,082,223 0 0 0 (5,238) | ..ooveeee 1,076,985 0 0 0 9,290 |.11/10/2040 | 1FE......
J2761L  CR 7| JAPAN HOUSING FINANCE AGENCY.........ccoccccivins D.. | 06/10/2015| MBS PAYDOWN 216,579 214,210 214,210 217,586 0 0 0 (1,007) 216,579 0 0 0 2,009 |.02/10/2044 | 1FE......
J2761L  EE 4| JAPAN HOUSING FINANCE AGENCY........cccoccccivues D.. | 06/10/2015) MBS PAYDOWN........c.cccceicieviccvivccsscvsscsisssesisines | cvvvevssssssssssesssssenens | sevesesssens 767,481 | ............ 759,967 | ..oooovere 759,967 | ...........771,945 0 0 0 (4,464) | ............ 767,481 0 0 0 6,126 |.11/10/2044 | 1FE......
J26147 B2 3| JAPAN NATIONAL GOVERNMENT.........cocvcvevererennrens D.. | 06/25/2015| BNP PARIBAS SEC CORRP...........cccoovvvvvevrvvrernnns | covmimvnmmmmmmmsmmmnsnnnnns | cvvvene 3,189,377 | ........ 3,266,639 0 390 0 390 | ......... (126,758) 3,217,962 0 (28,585) (28,585) .12/20/2024 | 1FE......
J26147 ZU 5| JAPAN NATIONAL GOVERNMENT. .| D.. | 06/25/2015| BNP PARIBAS SEC CORP. 11,624,088 ..1,633,320 1,674,964 (759) 0 (759) | . 45,002) | ........1,629,203 0 (5,115) (5,115)] .. .12/20/2024 | 1FE......
J2615Q DB 8|JAPAN NATIONAL GOVERNMENT..........ccocvvvvrervinrens D.. | 06/26/2015| NOMURA SECS.........ccoommmmmmmmmmmmmmmmmmmmmmmmmemmmsmnnens | covssmssmssssmssmssmsssnnns | coveeeecd 5,049,628 | ... 4,899,959 | ... 4,903,316 | ......... 4,979,832 (171) 0 (A ] — (119,734) | ......... 4,859,927 | oo (U [ 189,701 | .o 189,701 | ...cocceeee 20,580 |.06/20/2022 | 1FE......
J2615Q EL 5| JAPAN NATIONAL GOVERNMENT..........ccocvvvvrcrvunnens D.. | 06/26/2015| UBS SEC TOKYO BRANCH..........ccoooommmmmmmmmniacs | wovmimviiimmiiiiimiiiinnins [ o 7,562,565 | ........ 7,349,939 | ........ 7374953 | ....... 7,485,653 (1,239) 0 (1,239) | covvvvee (179,956) | ......... 7,304,458 0 258,107 258,107 | ......... 46,342 | .09/20/2022 | 1FE......
J2615Q GM 1| JAPAN NATIONAL GOVERNMENT...........cocvvvmrvvvunrens D.. | 06/25/2015| BNP PARIBAS SEC CORP. 3,327,123 | ....... 3,266,639 | ......... 3,266,639 | ......... 3,318,125 0 0 0 (89,194) 3,228,931 0 98,192 98,192 | ........... 11,941 | 12/20/2022 | 1FE......
J2615Q HE 8| JAPAN NATIONAL GOVERNMENT..........ccocvvvvrcrvucrens D.. | 06/26/2015| UBS SEC TOKYO BRANCH 5878481 | ........ 5,716,619 | ....... 5,722,940 | ........ 5,811,938 (316) 0 (316) | oovere (139,738) | ......... 5,671,884 0 206,597 206,597 24,010 |.12/20/2022 | 1FE......
J2615Q KT 1|JAPAN NATIONAL GOVERNMENT..........ococvvvercrvunrens D.. | 06/26/2015| NOMURA SECS 5,037,192 | ........ 4,899,959 | ... 4,888,755 | ....... 4,967,565 543 0 543 | .......... (119,459) | ......... 4,848,649 | ..o (U [ 188,543 | .....ccoveee 188,543 | ............ 20,580 |.06/20/2023 | 1FE......
SUCIE I E GENERAL SECURITIES UKYU
J2615Q MF 9| JAPAN NATIONAL GOVERNMENT.........cocovvvvvrcvvinrens D..|06/26/2015|BRANCH | [ e 5,032,626 | ... 4,899,959 | ... 4,950,772 5,022,510 (2,499) 0 (2,499) | ovvvveve (120,697) | ......... 4,899,314 | oo (VN [ 133,312 | oo 133,312 | oo 30,895 |.09/20/2023 | 1FE......
J2615Q NX 9| JAPAN NATIONAL GOVERNMENT.........cococvvvvrcrvnnrens D.. | 06/25/2015| BNP PARIBAS SEC CORRP.............cooovvcvovrreverrees [ covvvvniiinsmmimmmmnnennins | ceveeencd 4114304 | ... 4,083299 | ... 4,071,139 | ......... 4,136,403 584 0 584 | ... (111,191) ] ........ 4,025,796 0 88,508 88,508 | ... 12,794 | .12/20/2023 | 1FE......
SUCIE I E GENERAL SECURITIES [UKYU
J2615Q TF 2| JAPAN NATIONAL GOVERNMENT. .| D.. | 06/26/2015| BRANCH 4,888,115 ..4,899,959 4,897,967 4975217 46 0 46 .(119,628) | .........4,855,635 0 32,480 32,480 119,309 |.09/20/2024 | 1FE......
J26161 2H 1| JAPAN NATIONAL GOVERNMENT.........cococvvvcrcrennrens D.. | 06/25/2015| BNP PARIBAS SEC CORP. 2,559,759 | ......... 2,449,980 | ... 2,472,005 | ... 2,503,863 (1,083) 0 (1,083) (67,274) | ......... 2435506 | ...ooovvvvvvrereren (VN [ 124253 | ......cccee. 124253 | ........... 21,145 |.09/20/2021 | 1FE......
J26161 2T 5| JAPAN NATIONAL GOVERNMENT.........cocvcvevcrevenniens D.. | 06/25/2015| VARIOUS .....364,103,972 | .....326,663,944 | .....352,563,495 | ..... 355,908,466 (617,393) 0 (617,393) | ........ (9,566,475) | .....345,724,598 | ........cccccoornnen 0. 18,379,374 | ...... 18,379,374 | ....... 4,613,531 |.09/20/2031 | 1FE......
J26161 3B 3| JAPAN NATIONAL GOVERNMENT.......cccoovcrvrvrevrrrne D.. | 06/25/2015| BNP PARIBAS SEC CORP. ....5,089,684 | ......... 4,899,959 LA4.912405 | ... 4,985,792 611) 0 (R0 p— (134,004) | ......... 4,851,177 0 238,507 238,507 38,446 |.09/20/2021 | 1FE......
J26161 4L 0| JAPAN NATIONAL GOVERNMENT.......cccoovcrvrvrivrirne D.. | 06/25/2015| BNP PARIBAS SEC CORP. ..5125,525 | ........ 4,899,959 ..4,948346 | ... 5,012,075 (2,391) 0 (2,391 [ v (134,657) | ........ 4,875,027 0 250,498 250,498 28,147 | .12/20/2021 | 1FE......
J26161 A2 5| JAPAN NATIONAL GOVERNMENT.......cccoovcrmrvrevmin D.. | 06/25/2015| BNP PARIBAS SEC CORP. ....5,060,962 | .........4,899,959 4872862 | ... 4,960,971 1,353 0 1,353 | o (133,396) | ......... 4,828,928 0 232,034 232,034 38,446 |.09/20/2020 | 1FE......
J26161 D3 0| JAPAN NATIONAL GOVERNMENT.......cccoovvrvvvrivrire D.. | 06/25/2015| BNP PARIBAS SEC CORP. 2,505,344 | .........2,449,980 ..2431,607 | ......... 2,477,549 928 0 928 (66,626) | .........2,411,851 0 93,493 93493 | oo 15,378 |.09/20/2020 | 1FE......
J26161  EJ 4| JAPAN NATIONAL GOVERNMENT.......ccccoevvrvvvrivris D.. | 06/25/2015| BNP PARIBAS SEC CORP. ....3,349,338 | .........3,266,639 ....3,288,265 3,325,570 (1,117) 0 (1,117) (89,361) 3,235,092 (U I 114246 | ............ 114246 | ........... 35,883 |.03/20/2018 | 1FE......
J26161  F9 5| JAPAN NATIONAL GOVERNMENT.......cccoevurvvrrivrirne D.. | 06/26/2015] MERRILL LYNCH TOKYO BRANCH.......cccoovuuvns | covvrrmnerncrieiiiirinans ......02,536,391 | ......59,616,170 | ......50,434,267 | ....... 60,441,035 9,214 0 9,214 ...(1,453,534) | ......58,996,715 0 3,539,676 3,539,676 | .......... 375,585 |.12/20/2020 | 1FE......
J26161 GH 6| JAPAN NATIONAL GOVERNMENT.......cccoovervvvrivrinrane D.. | 06/26/2015| DEUTSCHE BANK SECURITIES vr.8,626473 | ........8,166,599 | ........8,678,644 | ........8,512,959 (30,653) 0 (30,653) (203,867) 8,278,439 0 248,034 248,034 | ... 77,175 |.06/20/2018 | 1FE......
J26161 M6 3 | JAPAN NATIONAL GOVERNMENT........ccoovmrrrn. D.. | 06/25/2015| VARIOUS 29143595 | ...27,766435 | .....29,190,029 | ... 29,445,709 (83,762) 0 (83,762) | .......... (903,876) | ......28,458,071 | woooccrvvrrvn 0 | v 685,524 | ....ooo 685,524 | ... 267,703 | .03/20/2021 | 1FE.....
J26161 RD 3| JAPAN NATIONAL GOVERNMENT.......cccooverrrvrivrirne D.. | 06/25/2015| BNP PARIBAS SEC CORP. ....4,249,879 ....4,083,299 ...4,121,927 ....4,165,969 (1,970) 0 (1,970) | cvoo (111,926) | ........ 4,052,073 | ..coooovcrrrirerrnecd (1 [ 197,806 | ............ 197,806 | ............ 29,853 |.06/20/2019 | 1FE......
J26161  SH 3| JAPAN NATIONAL GOVERNMENT.......cccoevvrvvrrivrinrane D.. | 06/25/2015| BNP PARIBAS SEC CORP. ....4,259,808 ....4,083,299 ....4,108,493 ....4,160,163 (1,231) 0 (1,231) | oo (111,827) | ........4,047,105 0 212,703 212,708 | ...ccoooeeu: 44,854 1.09/20/2019 | 1FE......
J26161 TC 3| JAPAN NATIONAL GOVERNMENT.......cccoevvrvrrrivrirane D.. | 06/25/2015| BNP PARIBAS SEC CORP. 3,394,253 ....3,266,639 3,273,532 3,321,478 (340) 0 (340) (89,273) 3,231,865 (1 [ 162,388 | .....cc..... 162,388 | ............ 33,320 |.09/20/2019 | 1FE......
J26161 U4 9| JAPAN NATIONAL GOVERNMENT.......ccccovcrvvvvivmns D.. | 06/25/2015| BNP PARIBAS SEC CORP. ..1,712,867 ....1,633,320 ....1,637,305 ....1,661,770 (200) 0 (P20[0) ) I (44,663) ....1,616,907 0 95,960 95,960 | ............ 10,235 |.06/20/2021 | 1FE......
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J26161 VZ 9| JAPAN NATIONAL GOVERNMENT.........coovevevererennrens D.. | 06/25/2015| BNP PARIBAS SEC CORRP...........cccovvvvvvurrrerenrens | coviimeiisismsismmsninnnnns | ceveeeee 3,423,926 3,266,639 3,828,143 3,333,615 0 (1,415) 0 (1,415) (89,569) 3,242,631 (U 181,295 | ...coveeeeee 181,295 | ............ 35,883 |.03/20/2020 | 1FE......
J26161 XY 0| JAPAN NATIONAL GOVERNMENT.........coovcvevererinnrens D.. | 06/25/2015| BNP PARIBAS SEC CORP. 2,561,818 | ......... 2,449,980 | ... 2471613 | ......... 2,500,960 0 (1,082) 0 (1,082) (67,196) | ......... 2,432,682 | ...oooovvvevrerein (U [ 129,136 | oo 129,136 | oo 16,632 |.06/20/2020 | 1FE......
J26161 Y8 6| JAPAN NATIONAL GOVERNMENT.........coovevevvverinnnens D.. | 06/25/2015| BNP PARIBAS SEC CORP. 2,554,989 | ........ 2,449,980 | ... 2464753 | ... 2,498,649 0 (743) 0 (743) (67,143) | ......... 2,430,763 | ...oooovvvvvrrin (U [ 124226 | ........... 124226 | ........... 14,074 | .06/20/2021 | 1FE......
J26161 YV 5| JAPAN NATIONAL GOVERNMENT.........cocvevevvrerinnrens D.. | 06/25/2015| BNP PARIBAS SEC CORRP...........cccoovrvevuvrverirnnns | covvivviivmmmmismmmnnnnnnns | covvenecd 5,075,735 | ....... 4,899,959 | ... 4,909,343 | ... 4,982,673 0 (484) 0 (484) | .......... (133,924) | ........ 4,848,265 0 227470 227470 28,147 |.06/20/2020 | 1FE......
J2839K  BL 9| JAPAN NATIONAL GOVERNMENT..........ccocvvvvvereinrens D.. | 06/25/2015| BNP PARIBAS SEC CORP. 3,396,351 3,266,639 3,270,135 3,320,647 0 (173) 0 (L)) — (89,256) | ......... 3,231,218 | oo (U [ 165,133 | ..o 165,133 | ..o 17,059 |.12/20/2021 | 1FE......
J2839K BN 5[ JAPAN NATIONAL GOVERNMENT..........ccocvvvvrervinnens D.. | 06/25/2015| MIZUHO SECURITIES .....199,698,725 | .....178,848,510 | ....192,833,859 | ..... 194,685,498 | ..o | 1enn(328,822) | oo 0f....(328822) | ...... (5,232,966) | ....189,123,710 | .....cccocooe0 | .....10,575,015 | ... 10,575,015 | ...... 1,681,173 |.12/20/2031 | 1FE......
J2839K BR 6| JAPAN NATIONAL GOVERNMENT. .| D.. | 06/25/2015| BNP PARIBAS SEC CORP. 3,399,257 3,266,639 ,270,788 3,321,306 0 (210) 0 (210) | . 3,231,823 167,434 .25,631 |.03/20/2022 | 1FE......
J2839K CM 6| JAPAN NATIONAL GOVERNMENT............cocvvvvrervinnens D.. | 06/25/2015| BNP PARIBAS SEC CORRP...........cccoovvvevuvrvvrennnns | wovvviviimmsmmmsmssnninnnns | covvenees 1,688,779 | ........ 1,633,320 | ......... 1,640457 | ........ 1,664,534 0 (351) 0 (351) | cooveree(44,733) | 1,619,450 69,329 | ..o 7,677 |.06/20/2022 | 1FE......
J2839K GW 0| JAPAN NATIONAL GOVERNMENT..........cocvvvvvvrerivnnens D.. | 06/25/2015| BNP PARIBAS SEC CORRP...........cccoovvvvvevrvvrennnns | covmimvsmsmmmmmsmmsnnnannns | cvvvveees 1,606,264 | ........ 1,633,319 | ........ 1,638,610 0 0 212 0 212 (31,882) | ..ooveee. 1,606,940 ((S7()) pp— 1,787 |.03/20/2025 | 1FE......
J3919*  AA 2| MR2TRUST CLASS B........coooviiiiissvcissscicssssscsssssissss D.. | 05/29/2015| MBS PAYDOWN 254,061 250,926 232,900 253,574 0 1,312 0 1,312 (825) 254,061 0 0 0 2,011 |.11/30/2044 | 1FE......
J3920¢  AA 9| MR3TRUST CLASS B........cocoviiicisscccssscccssssscssssscsssss D.. | 06/29/2015| MBS PAYDOWN 687,680 686,411 | ............ 649,873 694,715 0 2474 0 2474 (9,509) 687,680 0 0 (VN [ 7,821 |.07/31/2045 | 1FE......
J5901# AA 3| SBIM RESIDENTIAL MORTGAGE LOAN TRUST 3A2| D.. | 06/22/2015] MBS PAYDOWN.........ccocvomemevemsnssssesssssssssssssssssnses | svssesssssssssssssssssssess | v 430,086 | ............ 421,541 | oo 421,120 | ...........427,633 0 552 0 552 1,901 | o 430,086 0 0 0 [ e 4,017 |.10/31/2045 | 1FE......
1099999. Total Bonds - All Other Govemnment. .....182,453,350 | .....716,373,674 | ....758,915,981 | .... 761,339,386 U (1,062,712) | oo 0. (1,062,712) | ......(20,180,862) | .....745,078,752 | ..cocoooevevevcrnncnd 0 ... 37,374,598 | ....... 37,374,598 | ... 7,764,414 XXX XXX
Bonds - U.S. Special R and Special A
00389C AD 6 |ACADEMICA CHARTER SCHOOLS FINANCE LLC... | ..... | 06/19/2015] BANK OF NEWYORK 6,901,000 ..6,700,000 ...7,492,208 6,888,096 0 (37,785) 0 (37,785) 0 6,850,310 0 50,690 50,690 452,622 |.08/15/2024 | 4.
00389C AD  6|ACADEMICA CHARTER SCHOOLS FINANCE LLC...| ... 06/19/2015| BANK OF NEWYORK .13,456,950 | .......13,065,000 | .......14,306,175 | ...... 13,355,415 0 (52,839) 0 (52,839) | ........ (2,729,094) | ......13,302,576 | ......... 2,729,094 | ... 154,374 | ........ 2,883,468 | .......... 882,613 |.08/15/2024 | 4.....
31359F  F5 2| FNR1993-255E........ocvovovcvevevivcrernveserisssssssssssssssssssnsnnes | oo 06/01/2015) MBS PAYDOWN........ccociiiiiiicciiciecrisissccsssssciiinns [ covvevsvssisssssssssssonens | severesssesen 17618 | oo 17618 | v 16,352 | .ccocenee. 17,566 0 52 0 52 ((CR:10[0) ) R 17,618 3,400 0 3,400 505 |.12/25/2023 | 1.....
31393D 3T 6|FNR2003-78B.......ooooovoierercicrcrcceicncrenescnescseseneseseesseseees | e 06/01/2015) MBS PAYDOWN........ccooviiiiiiiviiersccisicsiscsesssiiinss [ cvvvevsvevssssssssssssosens | sovesessses 198,923 | .......... 198,923 | ..ooooveve 182,014 | ............198 811 0 12 0 112 (38,914) | ..ooovveeees 198,923 38,914 0 38914 | .o 4,169 |.08/25/2023 | 1.....
31393P D6 8| FHR 2595 DC.......cooovoicicicicscscicccscicccscsescscsescseseseecseseie [ e 06/15/2015| MBS PAYDOWN 321,742 321,742 295,299 322,268 0 (526) 0 (526) (60,762) 321,742 60,762 0 60,762 6,663 |.04/15/2023 | 1.....
31394Y  3Z  5|FHR2794B.......oooovcvovcvcvcvcrcvevcrcsesssssssssssssssssssssssssssssnsons | oo 06/15/2015| MBS PAYDOWN........ccoiiiiiivcciiercccissesisssisssiiinss [ cvvvevsvesssssssssssssesess | sovesessses 103,450 | ........... 103,450 | wooovvverenen 91,068 | ...........103,483 0 (33) 0 ((cKc) N (19,519) | woovovveeees 103,450 | wooovovevenens 19,519 | oo (VN [ 19,519 | oo 2,121 | .05/15/2034 | 1.....
31396G L8 2| FHR 3101 PE. ... | o 06/15/2015| MBS PAYDOWN 281,398 281,398 273,484 281,328 0 70 0 70 (53,249) 281,398 53,249 0 53,249 6,352 |.01/15/2036 | 1.....
31396G S8 5| FHR3098KG......ccoooooovovovsvevcvcvcvevsvcvcsevsvcsevsicscssscsesisiiess | i 06/15/2015) MBS PAYDOWN 283,681 283,681 276,767 284,060 0 (379) 0 (379) (55,726) 283,681 55,726 0 55,726 | ..o 7,096 | .01/15/2036 | 1.....
3199999. Total Bonds - U.S. Special Revenue and Special A t ....21,564,762 | .......20,971,812 | .......22,933,367 .21,451,027 0 (91,328) 0 (91,328) | ........ (2,960,664) | ......21,359,698 2,960,664 ..3,165,728 XXX XXX
Bonds - Industrial and Miscell
03235M  AA 0 AMTRAK/PENN STATION LEASE........ccccooocoovevuviieres [ uvens 06/15/2015| SINKING FUND REDEMPTION........ooovvvvvverervvees [ covvevevmvivisesssssnsonens | cevereseie TATT33 | oo TATT33 | oo 907,726 | ...........753,275 0 (5,542) 0 (5,542) (VN [ 747,733 0 0 0 35,517 |.06/15/2017 | 1...........
056037 AD 6| BVPS Il FUNDING CORP........coommmmerrmrreeerresmsnncrrriairnns | ceeee 06/01/2015| SINKING FUND REDEMPTION 876,000 876,000 879,863 876,147 0 (147) 0 (147) 0 876,000 0 0 0 38,938 |.06/01/2017 | 2FE......
110122 AQ  1|BRISTOL-MYERS SQUIBB CO.......ccoovvrevevereemrrcrrrerenas | e 05/13/2015| TENDER 6,375,550 | ......... 5,000,000 | .........6,620,350 | ......... 6,547,492 | o0 | e (14748) | s 0 | oo (14,748) 0 6,532,744 0 | occeeerene(157,194) | ..........(157,194) | .......... 163,333 |.05/01/2038 | 1FE......
14726@ AB 8| CASCADE DRILLING LP REVOLVER.........cccoommmverrruns | cunee 04/17/2015| BANK OF NEWYORK 20,504 20,504 20,504 0 0 0 0 0 0 20,504 0 0 0 156 |.02/20/2020 | 3..........
26875@ AB  1|EXPRESS OIL CHANGE DDTL.......ccccoommmmerrvereeerresenes | e 06/30/2015] GOLDMAN SACHS..........ovvveemmimnerrevieiiimsnnenns | ceereemveessmsesseeesssens | eovernnneeens 12,164 | .o 12,164 | v 12,164 0 0 0 0 0 (0[N 12,164 0 0 0 52 |.12/29/2017 | 4..........
26875@ AC 9 |EXPRESS OIL CHANGE TERM LOAN.......cccooovcrvveviens [ e 06/30/2015| VARIOUS 23,848 23,848 23,610 0 0 21 0 21 0 23,631 0 218 218 185 [.12/11/2017 | 4...........
26875@ AD  7|EXPRESS OIL CHANGE REVOLVER...............cccooeees | eee 05/29/2015| VARIOUS 55,608 55,608 55,608 0 0 0 0 0 0 55,608 0 0 0 425 |.12/11/2017 | 4...........
IHE GARRE I SON RESOLU 1ION GROUP INC
36637# AA 9|REVOL .. 06/29/2015| GOLDMAN SACHS 24,649 24,649 24,649 0 0 0 0 0 0 24,649 0 0 0 0 [.05/22/2020 | 4Z........
589497 AA 4| MEREY SWEENY LP.....cccoovcrmrrrirrinrnnrnriiiiiirsssseninnies | e 06/18/2015| SINKING FUND REDEMPTION.........oocccoirmmnenns [ ovrererrveviiiirssnncnins | covivinnnens 468,991 | ............ 468,991 | ............ 537477 | ..........A72,187 0 (3,196) 0 (3,196) (1] 468,991 0 0 0 20,753 |.12/18/2019 | 1FE......
60040# AB 8| MILLENNIUM PIPELINE COMPANY LLC.......ccocommeruvns | eee 06/30/2015| SINKING FUND REDEMPTION 266,797 266,797 266,797 266,797 0 0 0 0 0 266,797 0 0 0 8,004 |.06/30/2032 | 2FE......
65531@ AA 7| NOMACORC TERM LOAN..........ccivmmmmmnnnrrevienirencnenns [ e 04/09/2015[ BANK OF NEWYORK........cnmvrvermenerirsmnreiinsenins | covvrressssnsesssnssssns | sevssnerennns 1149 | . 1149 | s 11,379 0 0 7 0 7 (0[N 11,386 0 108 108 149 |.01/05/2021 | 3...........
91802M  AA 8| UTILITY CONTRACT FUNDING LLC.........ccccocmmmmrerns | cunne 04/01/2015| SINKING FUND REDEMPTION prn2,101,082 | .......2,101,082 | ........2,099,926 | ........2,101,082 0 0 0 0 0].....2101,082 0 0 0 83,455 | .10/01/2016 | 2FE......
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CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease Accretion Recognized (11+12-13) BJ/A.CV. at Disposal Date Disposal Disposal on Disposal During Year Date r(a)
706448 AH 0| PEMEX FINANCE LTD.....ccoocoovevereveverereveverevcvevevaverorns F.. | 05/15/2015| SINKING FUND REDEMPTION........coovvvvvvvrverenns [ covivmviiimmmmismmmninnnnns | cevveee 3,187,500 | ......... 3,187,500 | ........ 3,193,827 | ........ 3,180,575 0 6,925 0 6,925 (U 3,187,500 0 0 0 [ o 145,828 |.11/15/2018 | 1FE......
83363R AA  5[SOC CONC AUTO CENTRAL.......coovmmvvvvimmeievmimmisinnnnnns F.. | 06/15/2015| SINKING FUND REDEMPTION........cooovvvvmerrrnenns [ covvivvririvirerinennninens | cevereseses 425,000 | oo 425,000 | ..ooooveve 400,116 | ...........423,757 0 1,243 0 1,243 (U [ 425,000 0 0 0 [ o 13,224 | .12/15/2026 | 2FE...
023650 AH 7| AMERICA WEST AIRLINES...........coooooovivivimmrnicsinnccaiacs | cre 04/02/2015| SINKING FUND REDEMPTION 55,365 55,365 59,461 55,433 0 (68) 0 (SIS — (10,137) | woovvvvvvennns 55,365 | ..oooovvvnnnns 10,137 | oo (U [ 10,137 | oo 1,965 |.04/02/2021 | 2FE....
173074 A* 6| CITIGROUP GLOBAL MARKETS HLDS...........ccoovevens 0..| 04/07/2015| SECURITY CALLED BY ISSUER at 100.000..... | ...ococveveverererererenens .....251,004,016 | .....244,997,958 | .....244,997,958 | ... 248,859,394 0 0 0 (U [ 2,144,622 | ....251,004,016 0 0 0 3,459,802 |.04/04/2035 | 2FE....
184496 AL 1| CLEANHARBORS INC........ccccooeesmmieummmivvmvumivivsssicrsiaaes | e 05/15/2015| GOLDMAN, SACHS & CO.......coooovcmimircrmnnrciccnicns [ woviiiviviiiiiiiisiniinnnns [ v 7,621,875 | ......... 7,500,000 | ........ 7,697,500 0 0 (7,990) 0 (7,990) (27,639) | ......... 7,689,510 27,639 (67,635) (39,996) | .......... 180,443 |.06/01/2021 | 3FE....
532457 AN 8| ELILILLY & CO....cccovcvcccvcvcvcvcvcveccrcvcvcvevesevcveseserevevariss | oo 06/11/2015| BANK OF NEWYORK........covvvvvrernrnncrnnniennnninnenies [ coviviviisisissiisnninnnnns | cevveeed 5,178,000 | ......... 5,000,000 | ....... 4,472,450 | ....... 4,950,446 0 21,612 0 21612 | ....... (1,079,478) | ........ 4,972,058 | ....... 1,079,478 | ........... 205942 | ... 1,285,420 .01/01/2016 | 1FE....
577778  AX 1| MAY DEPARTMENT STORES.........ccccooecccevevvciviviviiirs | cve 06/01/2015| MATURITY ...12,650,000 | .......12,650,000 | ......12,276,534 12,634,551 .15,449 5449 | ... (2,791,600) | ......12,650,000 2,791,600 ,791,600 .06/01/2015 | 2FE....
589497 AA 4| MEREY SWEENY LP......ccccooooiiivvmivmimmmiiivicivivccsccressccres | v 06/18/2015| SINKING FUND REDEMPTION........cocovvvvvcrervenns [ covveveviviriverivisssenens | coveresesen 764,036 | ... 764,036 | ... 905,751 | ............768,249 0 (4,213) 0 (4,213) ] covvvvee (167,566) | ............ 764,036 | ........... 167,566 | ..o 0 [ oo 167,566 121182019 | 1FE....
J06510 DJ 7| CHUBU ELECTRIC POWER CO.,INC........cccocvcvererc. D.. | 04/24/2015| MATURITY .A7,495,626 | ......17,149,857 | .....17,312,397 | ...... 17,423,833 0 (3,717) 0 (3,717) 75,510 | ......17,495,626 0 0 0 .04/2412015 | 1FE....
J07098 CP 9| CHUGOKU ELECTRIC POWER CO,INC...........cocuenene D.. | 05/25/2015| MATURITY ...17,568,349 | ......17,370,355 | ......17,512,155 | ...... 17,649,592 0 (5,510) 0 (5,510) | covvevvveren (75,733)| .......17,568,349 0 0 0 360,151 |.05/25/2015 | 1FE....
J21378 BT 0| HOKKAIDO ELECTRIC POWER CO,INC..............ccccne D.. | 05/25/2015| MATURITY 6,607,748 6,533,279 | ........ 6,533,606 6,636,468 0 (219) 0 (219) (28,501) 6,607,748 0 0 (VN [ 135,459 |.05/25/2015 | 1FE....
J38468 CV 4| KYUSHU ELECTRIC POWER CO.,INC..........cocovvvvenes D.. | 04/24/2015| MATURITY ...10,580,688 | ......10,371,580 | .......10,390,331 | ..... 10,535,474 0 (431) 0 (CXCHD N R 45,645 | ......10,580,688 0 0 0 [ o 215,121 | .04/24/2015 | 1FE....
J4706# AB  1|NIS FUNDING B D.. | 04/25/2015| SINKING FUND REDEMPTION 67,266 65,333 61,935 54,506 0 L1953 | (U [ 11,953 807 67,266 0 0 0 908 |.07/25/2021 | 1FE....
J4706# AC 9 |NIS FUNDING C D.. | 04/25/2015| SINKING FUND REDEMPTION 336,332 326,664 320,784 331,466 0 349 0 349 4,517 336,332 0 0 0 2,849 |.07/25/2021 | 1FE....
J4706# AD 7 |NIS FUNDING D D.. | 04/25/2015| SINKING FUND REDEMPTION 50,450 ..49,000 49,000 49,772 0 0 0 0 678 50,450 0 0 0 880 |.07/25/2021 | 1FE....
J7470W  8X 6| SHOKO CHUKIN BANK LTD #185...........cocoovvvmvivirnnnns D.. | 06/10/2015| MIZUHO SECURITIES............ccoooosimemmmimmimiiiiscsians | oriviivimiiniiiiniinnnns [ v 1,605,849 | ........ 1,633,319 | ........ 1,606,942 0 0 0 0 0 0 [ e 1,606,942 0 (1,093) (1,093) 0 |.07/27/2018 | 1FE....
J7747#  AA 7| SUMITOMO MITSUI BANKING CORP.............cccvveveees D.. | 06/26/2015| SECURITY CALLED BY ISSUER at 100.000..... | ...o.ocvvveverererernrenens ...81,327,261 | ......81,665,986 | .......81,665,986 82,953,131 0 0 0 0. (1,625,870) | .....81,327,261 0 0 0 . 1,202,234 |.06/29/2035 | 1FE....
J86914 EK 0| TOKYO ELECTRIC POWER CO.INC.........ccccooccocrccs D.. | 05/29/2015| MATURITY ....23,047,065 | ......23,274,806 | .......23,300,327 | ....... 23,642,777 0 (1,145) 0 (1,145) (594,567) | .......23,047,065 0 0 (VN [ 472,464 | .05/29/2015 | 3FE....
J87000 AK 1| TOKYO GAS CO..LTD......oomieuemmmmimmmmmmmmmmmimssnnnennnnnees D.. | 05/25/2015 MATURITY.........ocooumimmmmmmmmmmmmmmmmmmmmmmmmmsmmsmmsmsmsmsmsanes | covmsmsessssmmmssssssnnnens | coveeeeed 9,085,653 | ... 8,983,258 | ....... 8,975,598 | ........ 9,125,487 0 (649) 0 (649) (39,185) | ......... 9,085,653 0 0 (VN [ 186,256 |.05/25/2015 | 1FE....
N6661Y  AJ 6 [ OLIVETTIFINANCE NV.......cocovverevcvcrnrcvcrnrnssneressnnsninns D.. | 05/14/2015| SECURITY CALLED BY ISSUER at 100.000..... | ..cococvvvevevererernrenens ...167,518,218 | .....163,331,972 | ....163,331,972 | .... 165,906,263 0 0 0 (U [ 1,611,955 | .....167,518,218 0 0 0| 2,964,012 |.05/14/2032 | 3FE....
Y8345# AA 4| TNB CAPITALLTC, D.. | 04/10/2015| SECURITY CALLED BY ISSUER at 100.000..... | ..cococveveveverevernienens ....10,787,487 | .....10,616,578 | .....10,616,578 | ...... 10,783,907 0 0 0 0 3,580 | .......10,787,487 0 0 0 2,013 |.04/13/2034 | 1FE....
05330A  AA 5| AUTOPISTA DEL MAIPO........ccooooovocevevivevivivivcrcririiaae F.. ] 06/15/2015] SINKING FUND REDEMPTION.........ooooovvvrrrrveens | cvvvvvcvivivivsvssisnisnins | i 408226 | ........... 408,226 | .......... 467,984 | ...........409,742 0 (1,516) 0 (1,516) (89,555) | ....ocoeee. 408,226 89,555 0 89,555 | .......... 15,049 |.06/15/2022 | 2FE....
3899999. Total Bonds - Industrial and Miscellaneous ....638,356,430 | .....625,968,942 | .....627,609,245 | ..... 627,391,803 0 8,468 0 8,468 (2,642,517) | .....638,376,085 4,146,321 | .... 10,888,109 XXX XXX
Bonds - Hybrid Securities
D18036 CF 4 | DEUTSCHE BANK CAPITAL TRUST Il......cccccceceveveene 0..| 04/16/2015| BANK OF NEWYORK. ....151,336,808 | .....163,331,972 | ....118,216,954 | ... 120,080,183 0 0 0 (U [ 1,640,373 | ....121,720,556 | ..coccooovcvcccnnnn 0. 29,616,252 | ...... 29,616,252 | ....... 7,052,563 |.01/01/9999 | 3......
G0016Z AB 3 [ABBEY NATIONAL PLC......ooveecrrveveemrrrserernrevisanensenens D.. | 06/27/2015| MATURITY ....40,479,275 | .....40,832,993 | ......40,832,993 | ....... 41,476,566 0 0 0 0 (997,291) | .......40,479,275 0 0 0 e 1,113,179 |.01/01/9999 | 2FE...
G3684F AG 1| MIZUHO FINANCE CAYMAN........ccoocmeemrnnicsrinrecsienens D.. [ 06/29/2015] MATURITY ......16,191,710 | ......16,333,197 | ......14,864,026 | ....... 16,534,952 0 56,344 0 56,344 | .......... (399,586) | .......16,191,710 0 0 0 [ oo 631,476 |.01/01/9999 | 1FE......
4899999. Total Bonds - Hybrid Securitie: ....208,007,793 | ....220,498,162 | ....173,913,973 | ..... 178,091,701 0 56,344 0 56,344 243,496 | ....178,391,541 | ..o 0 ... 29,616,252 | ....... 29,616,252 | ....... 8,797,218 XXX XXX
8399997. Total Bonds - Part 4. ..1,650,382,335 | ..1,583,812,590 | ..1,583,372,566 | ..1,588,273,917 .0 ....(1,089,228) | ... 0 ....(1,089,228) | ......(25,540,547) | ..1,583,206,076 | ......... 7,126,639 | ....... 67,176,260 | ....... 74,302,899 | ..... 28,811,882 XXX XXX
8399999. Total Bonds. ..1,650,382,335 | ..1,583,812,590 | ..1,583,372,566 | ..1,588,273,917 .0 ....(1,089,228) | ... 0 ....(1,089,228) | ......(25,540,547) | ..1,583,206,076 | ........7,126,639 | ...... 67,176,260 | ....... 74,302,899 | ... 28,811,882 XXX XXX
Common Stocks - Industrial and Miscell
09253U 10  8|BLACKSTONE GROUP LP/THE..........ccoomemmmenerrrerninns [ o 06/04/2015| VARIOUS........ccvvvveeivirrmsserrivsiesissssensissesssisenies | coreserens 400.000 | .oovvrerne 17,241 XXX | 12241 | 13,632 (1,291) 0 0 (1,291) (0[N 12,241 0 5,001 5,001 668 XXX L.
12504L 10 9| CBRE GROUP INC - A......cooovervrevereimnnnerineriorcrenennnnns | oo 04/08/2015[ INSTINET ......oovrrrrermeererseeessssesssesesssssssssenns | eernseeenne 100.000 .3,837 XXX 2,924 3,425 (501) 0 0 (501) 0 2,924 0 913 913 0 XXX L.....
36473H 10 4| GANNETT SPINCO INC........ccoooremvcrrrevevirressecncnniiiinnns [ o 06/30/2015| VARIOUS 900.000 | ..cvvveveneee 12,457 XXX 0 0 0 0 0 0 0 0 (0[N 12457 | s 12,457 .0 XXX L.
460335 20 1 [INTL SPEEDWAY CORP-CLA........cccoeommmmmmrreririrmnenes [ o 06/03/2015( VARIOUS 100 1,200.000 | e 43,886 XXX 37,636 37,980 (344) 0 0 (344) 0 37,636 0 6,249 6,249 78 XXX L.....
48020Q 10 7| JONES LANG LASALLE INC......coocvvvvvvvervcrmncrcrrririres | v 04/08/2015| JEFFERIES & COMPANY, INC........cooocvvvmmmmnnns | v 100.000 | ..coooeveeeee 16,761 XXX | 12,528 | ... 14,993 (2,465) 0 0 (2,465) (V1 I 12,528 0 4,233 4,233 0 XXX L.
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651229 10 6| NEWELL RUBBERMAID INC..........coovvvevvrererirerevinnrnrens | cre 04/08/2015| MORGAN STANLEY & COMPANY. 200.000 7975 XXX 6,807 7,618 (811) 0 0 (811) 0 6,807 0 1,167 1,167 38 XXX L.
655664 10 0| NORDSTROM INC.......cococummvvivmmvrerivinenivmsssessnsnsssssnenenes | cve 04/08/2015 INSTINET.......oooovvvvevmmvevvsmmmssssmmssssssmmssssmmsssssssssssess | severesesess 100.000 | oo 8,023 XXX 6,766 7,939 (1,173) 0 0 (1,173) 0 6,766 0 1,257 1,257 38 XXX L.....
835898 10 7| SOTHEBY'S......cccccviimmimiimmmmmisissmnssssmsssssssssssssssssasannes | cree 06/30/2015) VARIOUS..........cooooieriniicrisisenerisssescsssesesssssesesisesens | soverissses 300.000 | ... 13,344 XXX | s 10,607 | oo 12,954 (2,348) 0 0 (2,348) (VN I 10,607 0 2,737 2,737 50 XXX Lo
854502 10 1| STANLEY BLACK & DECKER INC.........cocovvvvuvviviiininns | e 05/08/2015( VARIOUS 200.000 20,630 XXX ] 17,49 | oo 19,216 (1,720) 0 0 (1,720) (U [ 17,496 0 3,134 3,134 104 XXX Lo
87901 10 5| TEGNAINC.......cooiiiiiiemiiiiimiiiiimissismssssssssssssssssssssssnanns | e 06/23/2015) INSTINET........oooovvvevemmveiimmmmiemsmmssssssmmssssmsssssssssssnnss | sereresesesd 400.000 | .ocoocevene 15,196 XXX | 11631 | v 12,772 (1,141) 0 0 (1,141) (U [ 11,631 0 3,565 3,565 160 XXX L.....
959802 10 9| WESTERN UNION CO........coovvvvvvvvncrrrrnnrrrrvncrnnrrvnernnines | cve 05/01/2015| VARIOUS..........ooocovrmnenrnnnnncnrenscinenncsneninscssesseseesies | cvvveeed 2,000.000 | ..oovovereren 42,933 XXX 31,856 35,820 (3,964) 0 0 (3,964) 0 31,856 (U [ 1,077 | v 11,077 ..310 XXX L.....
G54050 10 2 [LAZARD LTD-CL A F.. [06/19/2015] GLOBAL HUNTER 200.000 11,679 XXX ,916 10,006 (90) 0 0 (90) 0 9916 0 1,763 1,763 330 XXX L
9099999. Total Common Stocks - Industrial and Miscellaneous. 213,962 XXX | 160,408 ....176,255 ...(15,848) (0 0 .. (15,848) | oo 0 [ i 160,408 0 53,653 53,553 | .o 1,776 XXX XXX
9799997 Total Common Stocks - Part 4 213,962 XXX | 160,408 ....176,255 ...(15,848) {0 [ 0 .. (15,848) | oo 0 [ 160,408 0 53,553 53,553 | ..o 1,776 XXX XXX
9799999. Total Common Stocks 213,962 XXX | 160,408 ....176,255 ...(15,848) (0 0 .. (15,848) [ oo 0 [ 160,408 0 53,653 53,653 | .o 1,776 XXX XXX
9899999. Total Preferred and Common Stocks 213,962 XXX | 160,408 ....176,255 ...(15,848) {0 0 .. (15,848) [ oo 0 [ 160,408 0 53,653 53,553 | .o 1,776 XXX XXX
9999999. Total Bonds, Preferred and Common Stocks ..1,650,596,297 XXX ..1,583,532,974 | ..1,588,450,172 ..(15848)] ...... (1,089,228) | ..o 0 ... (1,105,076) | ......(25,540,547) | ..1,583,366,484 | ........ 7,126,639 | ... 67,229813 | ...... 74,356,452 | ... 28,813,658 XXX XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................ 0.
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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 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Description of ltems(s) Type(s) Number Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit sat
Hedged, Used for | Schedule of Date of of Rate of Index Premium Premium Current o} Valuation | Exchange Year's Value of Quality of | Inception
Income Generation or | / Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Contract| ~ Notional Received (Received) (Received) Year Book/Adjusted | d Increase | Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Replicated Identifier (a) or Central Clearinghouse Date Expiration S Amount (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease)| B.JA.C.V. ) | Accretion Items Exposure Entity end (b)
Purchased Options - Hedging Effective - Collars
JPY/Currency Collar - FXOP2015-06-A.......... Bond Portfolio Hedge. | D PART 1| Currency| Morgan Stanley & Co. International PLC....... 4PQUHN3JPFGFNF3BB653. | .06/08/2015 ] .09/10/2015] .......... 0 |..250,000,000 | ....... 106.3500 0 25,000 0 1,448 reveeenenn 1,448 0 0 559,017 0001....ome
JPY/Currency Collar - FXOP2015-06-B......... Bond Portfolio Hedge. | D PART 1| Currency| Morgan Stanley & Co. International PLC....... 4PQUHN3JPFGFNF3BB653. | .06/08/2015 ] .09/10/2015] .......... 0 |..250,000,000 | ....... 106.3500 0 25,000 0 1,448 1,448 0 0 559,017 0001....couees
JPY/Currency Collar - FXOP2015-06-C......... Bond Portfolio Hedge. | D PART 1| Currency| JPMorgan Chase Bank, National Association 7H6GLXDRUGQFU57RNE97] .06/16/2015] .09/10/2015] .......... 0 |..125,000,000 | ....... 104.7800 0 37,500 | oo (V1N I L7 [ I 184 .0 .0 ....279,508 . 0001.......c....
JPY/Currency Collar - FXOP2015-06-D......... Bond Portfolio Hedge. | D PART 1| Currency| Societe Generale Private Banking (Monaco). 549300KUIHN585DKX254..... | .06/18/2015] .08/27/2015] .......... 0 |..125,000,000 | ....... 104.5500 S0 [ 50,000 0 22 22 0 0 ....250,867 . 0001.......c....
JPY/Currency Collar - FXOP2015-06-E. Bond Portfolio Hedge. | D PART 1| Currency| Barclays Bank PLC.............ccccccvee. GHGSEFTVJIP5ITOUKS573... | .06/18/2015 | .08/27/2015 ..250,000,000 | ....... 104.3700 .0 .50,000 0 35 35 0 0 .501,733 .| 0001..
JPY/Currency Collar - FXOP2015-06-F.. Bond Portfolio Hedge. | D PART 1] Currency| Deutsche Bank Aktiengesellschaft. 7LTWFZYICNSX8D621K86... | .06/18/2015 | .08/27/2015 ..250,000,000 § ..... 104.4500 0 .75,000 0 39 39 0 0 ..501,733 0001..
0059999. Total-Purchased Options-Hedging Effective-Collars 0 262,500 0 3,176 |XX 3,176 0 0 651,875 XXX XXX
0079999. Total-Purchased Options-Hedging Effective. 0 262,500 0 3176 |XX 3,176 0 0]...2651875 XXX XXX
0409999. Total-Purchased Options-Collars 0 262,500 0 3,176 |XX .....3,176 0 0]...2651875 XXX XXX
0429999. Total-Purchased Options 0f..... 262,500 0 3176 |XX .....3,176 0 0]...2651875 XXX XXX
Written Options - Hedging Effective - Collars
JPY/Currency Collar - FXOP2015-06-A.......... Bond Portfolio Hedge. | D PART 1| Currency| Morgan Stanley & Co. International PLC....... 4PQUHN3JPFGFNF3BB653. | .06/08/2015] .09/10/2015] .......... 0 |..250,000,000 | ....... 144.7000 0 (25,000) 0 (42)] ..... (42) 0 (42) 0 0 559,017 0001........
JPY/Currency Collar - FXOP2015-06-B......... Bond Portfolio Hedge. | D PART 1| Currency| Morgan Stanley & Co. International PLC....... 4PQUHN3JPFGFNF3BB653. | .06/08/2015] .09/10/2015] .......... 0 |..250,000,000 | ....... 144.7000 0 (25,000) 0 42)].... (42) 0 (42) 0 0 559,017 0001......
JPY/Currency Collar - FXOP2015-06-C......... Bond Portfolio Hedge. | D PART 1| Currency| JPMorgan Chase Bank, National Association 7H6GLXDRUGQFUS57RNE97] .06/16/2015] .09/10/2015] .......... 0 |..125,000,000 | ....... 137.0000 0 (37,500) 0 (4,183) [ cccc. [ e (4,183) [ (VI I (4,183) .0 .0 ...279,508 . 0001............
JPY/Currency Collar - FXOP2015-06-D......... Bond Portfolio Hedge. | D PART 1| Currency| Societe Generale Private Banking (Monaco). 549300KUIHN585DKX254.....| .06/18/2015] .08/27/2015] .......... 0 |..125,000,000 | ....... 133.0000 o0 | eeieeieii(50,000) [ (VN IO (16,112) | cooeo | e (16,112) | e (V] IO (16,112) .0 .0 ....250,867 .| 0001............
JPY/Currency Collar - FXOP2015-06-E......... Bond Portfolio Hedge. | D PART 1| Currency| Barclays Bank PLC..........cco.cooemvverrssrrennnnn. GBGSEF7VIP5I70UKS573... | .06/18/2015 | .08/27/2015] .......... 0 |..250,000,000 | ....... 133.6000 .0 ......(50,000) 0 (22,175)] ..... 0 (22,175) 0 0 ...501,733 .| 0001...........
JPY/Currency Collar - FXOP2015-06-F ........ Bond Portfolio Hedge. | D PART 1f Currency| Deutsche Bank Aktiengesellschaft TLTWFZYICNSX8D621K86... | .06/18/2015 | .08/27/2015] .......... 0 ]..250,000,000 | ....... 133.5500 0].....(75000) 0 (22,887)] ..... 0 (22,887) 0 0 ....501,733 0001............
0479999. Total-Written Options-Hedging Effective-Collars 0 (262,500) 0 (65.441) 0 (65.441) 0 0 651,875 XXX XXX
0499999. Total-Written Options-Hedging Effective. 0 (262,500) 0 (65,441) 0 (65.441) 0 0]...2651875 XXX XXX
0829999. Total-Written Options-Collars 0 (262,500) 0 (65,441) 0 (65.441) 0 0]...2651875 XXX XXX
0849999. Total-Written Options. 0 (262,500) 0 (65,441) 0 (65.441) 0 0]...2651875 XXX XXX
Forwards - Hedging Effective
JPY/Currency Forward-201504-C. Bond Hedge D PART 1] Currency| Sumitomo Mitsui Bank Corporation ............... 5UOXIB9JRFVHWIBS4F54.... | .04/06/2015] .07/01/2015] .......... 0 |..320,240,000 | ....... 118.9050 0 0 (1] [ (9,283,327) | ..... | ...(9,283,327) | ..covevenennl 0 |...(9,283,327 w0 0| 84,391 .| 100/100.......
JPY/Currency Forward-201504-D. Bond Hedge D PART 1| Currency| Morgan Stanley & Co. International PLC....... 4PQUHN3JPFGFNF3BB653. | .04/06/2015 | .07/01/2015] .......... 0 |..290,315,000 | ....... 118.8228 0 0 0 (8,610,721) | ..... | ..-(8,610,721) | .oovvvvveenen 0 ]..(8,610,721 (] 0 ] s 76,505 .| 100/100.......
JPY/Currency Forward-201504-E Bond Hedge D PART 1| Currency| Morgan Stanley & Co. International PLC....... 4PQUHN3JPFGFNF3BB653. | .04/08/2015 | .07/02/2015] .......... 0 |..329,745,000 | ....... 119.6845 0 0 0 o (T447,201) | ooos | (7,447 ,201) | oo 0 |...(7,447,201 w0 ...122,889 .1 99100.........
JPY/Currency Forward-201504-F Bond Hedge D PART 1| Currency| The Bank of Tokyo-Mitsubishi UFJ, Ltd......... C3GTMMZIHMY46P40IX74.. | .04/08/2015 | .07/03/2015| .......... 0 |..369,794,000 | ....... 120.0925 0 0 0 (7,115,643) | ..... | ..(7,115,643) | ..covvvvvnennn 0 ]..(7,115,643 (] ...168,787 .| 100/100.......
JPY/Currency Forward-201504-G(HY).......... Bond Hedge .............. D PART 1 Currency| Morgan Stanley & Co. International PLC....... 4PQUHN3JPFGFNF3BB653. | .04/09/2015] .07/02/2015] .......... 0 |...75,060,000 | ....... 120.1570 0 0 (VN SRR (1,405,574) | ..... | ...(1,405,574) | ............... 0 |..(1,405574 0 100/100.......
JPY/Currency Forward-201504-H Bond Hedge D PART 1] Currency| Sumitomo Mitsui Bank Corporation ... . 5UOXIB9JRFVHWIBS4F54.... | .04/13/2015] .07/08/2015 ..288,387,000 | ....... 120.0200 0 0 0 (5,703,996) ...(5,703,996) | .. ...(5,703,996 .0 .199/100....
JPY/Currency Forward-201504-I(S). Bond Hedge D PART 1| Currency| The Bank of Tokyo-Mitsubishi UFJ, Lt C3GTMMZIHMY46P40IX74.. | .04/13/2015 | .07/08/2015 ....63,698,000 .120.0810 0 0 0 .(1,228,146) .(1,228,146) ...(1,228,146 .0 . ATAT8 .| 100/100.
JPY/Currency Forward-201504-J Bond Hedge D PART 1 Currency| Sumitomo Mitsui Bank Corporation ... . 5UOXIB9JRFVHWIBS4F54.... | .04/15/2015 | .07/10/2015 ..272,234,000 | ....... 119.4500 0 0 0 (6,645,736) ...(6,645,736) | .. ...(6,645,736 0 0 226,862 99/100....
JPY/Currency Forward-201504-K. Bond Hedge D PART 1| Currency| The Bank of Tokyo-Mitsubishi UFJ, Ltd......... C3GTMMZIHMY46P40IX74..  .04/15/2015] .07/10/2015| .......... 0 | ..304,080,000 | ....... 119.4645 0 0 0 ...(7,387,145) (7,387,145) | oo 0 |..(7,387,145 0 0 253,400 99/100.........
JPY/Currency Forward-201504-L(HY)........... Bond Hedge .............. D PART 1 Currency| Morgan Stanley & Co. International PLC....... 4PQUHN3JPFGFNF3BB653. | .04/15/2015 | .07/02/2015] .......... 0 [...42,386,000 | ....... 119.1691 0 0 0 ..(1,135,682) | ... | ...(1,135,682) | ...oovvuvnenen 0 [..(1,135,682 (] 0 ] s 15,796 .| 100/%4.........
JPY/Currency Forward-201504-M. Bond Hedge D PART 1| Currency| Sumitomo Mitsui Bank Corporation ............... 5U0XIB9JRFVHWIBSAF54.... | .04/20/2015] .07/15/2015 | .......... 0 |..285,622,000 | ....... 118.8060 0 0 0 (8,458,589) ..(8,458,589) [ ..oooverened 0 |...(8,458,589 (] w0 ...291512 .1 101/100.......
JPY/Currency Forward-201504-N Bond Hedge D PART 1| Currency| Mizuho Capital Markets Corporation.............. OV6W8S6QX2D1J857QP30. | .04/20/2015] .07/15/2015 | .......... 0 |..339,051,000 | ....... 118.7875 0 0 0 .....(10,092,101) (10,092,101) | ..o 0 | (10,092,101 (] ] ....346,042 .| 101/100.......
JPY/Currency Forward-201504-O Bond Hedge D PART 1| Currency| The Bank of Tokyo-Mitsubishi UFJ, Ltd......... C3GTMMZIHMY46P40IX74..  .04/21/2015] .07/17/2015 | ......... 0 |..273,941,000 | ....... 119.1876 0 0 0 | coooie(7,252,565) | ..... | ...(7,252,565) | .....ccvvvve 0 [..(7,252,565 (] ] ....297 646 .1 102/100.......
JPY/Currency Forward-201504-P. Bond Hedge D PART 1| Currency| Mizuho Capital Markets Corporation.............. OV6W8S6QX2D1J857QP30. | .04/21/2015] .07/17/2015| .......... 0 |..349,438,000 | ....... 119.2115 0 0 0 (9,183,126) .(9,183,126) [ .vovvverened 0 [..(9,183,126 (] .0 ...379,676 .| 101/100.......
JPY/Currency Forward-201504-Q(HY)......... Bond Hedge ............... D PART 1| Currency| Morgan Stanley & Co. International PLC....... 4PQUHN3JPFGFNF3BB653. | .04/21/2015| .07/02/2015] .......... 0 {...35,310,000 | ...... 119.5846 0 0 0 (826,274)| ... | ..o (826,274) | vvvvvveenn 0 ... (826,274 ) SV [P 13,159 .1100/100.......
JPY/Currency Forward-201504-S. Bond Hedge D PART 1| Currency| Mizuho Capital Markets Corporation............ OVBW8S6QX2D1J857QP30. | .04/24/2015 | .07/22/2015] .......... 0 |..277,360,000 | ....... 119.4000 0 0 0 (6,846,008)| ..... | ...(6,846,008) | ............... 0 |...(6,846,008 ] .0 ..342,826 .11001100.......
JPY/Currency Forward-201504-T Bond Hedge D PART 1 Currency| The Bank of Tokyo-Mitsubishi UFJ, Ltd......... C3GTMMZIHMY46P40IX74.. | .04/24/2015] .07/22/2015| .......... 0 [..375,122,000 | ....... 119.4000 0 0 0 (9,259,044) +(9,259,044) | ..o 0 ]..(9,259,044 0 .0 ...463,663 .| 101100.......
JPY/Currency Forward-201505-A. Bond Hedge D PART 1| Currency| The Bank of Tokyo-Mitsubishi UFJ, Ltd........ C3GTMMZIHMY46P40IX74.. | .05/11/2015 | .08/07/2015 ..348,260,000 | ....... 119.6023 0 0 0 (7,957,470) | ..... | ..(7,957 470) | .. ...(7,957 470 0 ..565,736 .1 101/100.......
JPY/Currency Forward-201505-B. Bond Hedge D PART 1| Currency| Mizuho Capital Markets Corporation 0V6W8S6QX2D1J857QP30. | .05/11/2015 | .08/14/2015 ..346,844,000 .119.6140 0 0 0 .(7,865,659) (7,865,659) ...(7,865,659 0 .613,139 101/100.
JPY/Currency Forward-201505-C Bond Hedge D PART 1| Currency| The Bank of Tokyo-Mitsubishi UFJ, Lt . C3GTMMZIHMY46P40IX74.. | .05/13/2015] .08/07/2015 ..362,754,000 | ....... 119.6325 0 0 0 (8,199,143) ..(8,199,143)] .. ...(8,199,143 0 ..589,281 .199/100....
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Statement as of June 30, 2015 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
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Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Description of ltems(s) Type(s) Number Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit sat
Hedged, Used for | Schedule of Date of of Rate of Index Premium Premium Current o} Valuation | Exchange Year's Value of Quality of | Inception
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Description Replicated Identifier (a) or Central Clearinghouse Date Expiration S Amount (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease)| B.JA.C.V. ) | Accretion Items Exposure Entity end (b)
JPY/Currency Forward-201505-D Bond Hedge D PART 1| Currency| Mizuho Capital Markets Corporation.............. 0V6W8S6QX2D1J857QP30. | .05/13/2015 | .08/14/2015 .......... 0 |..338,742,000 | ....... 119.6445 0 0 (VN I (7,597,507) | ..... | ...(7,597,507) | ..ooovuvececn 0 |..(7,597,507) 0 598,817 99/100.........
JPY/Currency Forward-201505-E Bond Hedge D PART 1| Currency| The Bank of Tokyo-Mitsubishi UFJ, Ltd......... C3GTMMZIHMY46P40IX74.. | .05/18/2015 | .08/21/2015 .......... 0 |..326,176,000 | ....... 119.5000 0 0 (VN I (7,676,058) | ..... | ...(7,676,058) | ............... 0 |..(7,676,058) w0 ...619,830 .| 100/100.......
JPY/Currency Forward-201505-F. Bond Hedge D PART 1| Currency| Sumitomo Mitsui Bank Corporation ............... 5U0XIB9JRFVHWIBS4F54.... | .05/18/2015 | .08/28/2015 .......... 0 |..299,645,000 | ....... 119.4770 0 0 (V[N I (7,085,305) | ..... | ...(7,085,305) | ............... 0 |...(7,085,305) w0 ....606,529 .| 100/100.......
JPY/Currency Forward-201505-G Bond Hedge D PART 1| Currency| The Bank of Tokyo-Mitsubishi UFJ, Ltd......... C3GTMMZIHMY46P40IX74.. | .05/20/2015 | .08/21/2015 .......... 0 |..349,704,000 | ....... 120.7930 0 0 (VN IR (4,534,973) | ..... | ...(4,534,973) | ............un 0 |..(4,534973) w0 ....664,540 .| 100/100.......
JPY/Currency Forward-201505-H Bond Hedge D PART 1| Currency| Sumitomo Mitsui Bank Corporation .............. 5U0XIB9JRFVHWIBS4F54.... | .05/20/2015 | .08/28/2015 .......... 0 |..323,075,000 | ....... 120.7690 0 0 (VN I (4,228,265) | ..... | ...(4,228,265) | ............... 0 |...(4,228,265) 0 653,955 100/100.......
JPY/Currency Forward-201505-1 Bond Hedge D PART 1| Currency| Mizuho Capital Markets Corporation... . OVBW8S6QX2D1J857QP30. | .05/25/2015 | .09/04/2015 ..331,851,000 | ...... 121.4730 0 0 0 (2,403,015) | ..... | ...(2,403,015) | . ...(2,403,015) w0 ...710,451
JPY/Currency Forward-201505-J Bond Hedge D PART 1| Currency| Sumitomo Mitsui Bank Corporation 5U0XIB9JRFVHWIBS4F54.... | .05/25/2015 | .09/11/2015 ..306,194,000 .121.4450 0 0 0 (2,246,279) .(2,246,279) ...(2,246,279) 0 689,409
JPY/Currency Forward-201505-K Bond Hedge D PART 1| Currency| The Bank of Tokyo-Mitsubishi UFJ, Lt C3GTMMZIHMY46P40IX74.. | .05/27/2015 | .08/05/2015 ..393,635,000 .122.9010 0 0 0 ..1,605,596 ..1,605,596 ....1,605,596 0 .622,392
JPY/Currency Forward-201505-L Bond Hedge D PART 1| Currency| Mizuho Capital Markets Corporation... . OVBW8S6QX2D1J857QP30. | .05/27/2015 | .09/04/2015 ..319,444,000 | ..... 122.8260 0 0 0 1,219,118 ..1219,118 ..1,219,118 0 ..683,889
JPY/Currency Forward-201506-A. Bond Hedge D PART 1| Currency| Sumitomo Mitsui Bank Corporation ............... 5U0XIB9JRFVHWIBS4F54.... | .06/01/2015 | .09/11/2015 .......... 0 |..399,698,000 | ....... 124.1170 0 0 0 5,797,296 ..5,797.296 | .............. 0 ..5797,296 0 899,937 102/100.......
JPY/Currency Forward-201506-B. Bond Hedge D PART 1| Currency| The Bank of Tokyo-Mitsubishi UFJ, Ltd......... C3GTMMZIHMY46P40IX74.. | .06/01/2015 | .08/12/2015 .......... 0 |..323,037,000 | ....... 124.1270 0 0 (VN IO 4,578,657 4578657 | ............ 0 |..4,578,657 w0 ....558,220 .1 103/100.......
JPY/Currency Forward-201506-C Bond Hedge D PART 1| Currency| Sumitomo Mitsui Bank Corporation .............. 5U0XIB9JRFVHWIBS4F54.... | .06/03/2015 | .08/05/2015 .......... 0 ]..193,395,000 | ....... 124.0350 0 0 0 2,580,560 ...2,580,560 | ............ 0 | ...2,580,560 0 305,784 102/100.......
JPY/Currency Forward-201506-D Bond Hedge D PART 1| Currency| The Bank of Tokyo-Mitsubishi UFJ, Ltd......... C3GTMMZIHMY46P40IX74.. | .06/03/2015 | .08/19/2015 .......... 0 |..345,779,000 | ....... 123.9870 0 0 (VN IO 4,532,656 ...4,532,656 | ... 0 |...4,532,656 w0 ....644,321 .| 102/100.......
JPY/Currency Forward-201506-E(HY)........... Bond Hedge .............. D PART 1| Currency| Morgan Stanley & Co. International PLC....... 4PQUHN3JPFGFNF3BB653. | .06/08/2015 | .09/02/2015] .......... 0 |..135,147,000 | ....... 125.1890 0 0 0 3,120,402 ..3,120,402 | .............. 0 |...3,120,402 w0 ...284915 .1 101/100.......
JPY/Currency Forward-201506-F Bond Hedge D PART 1| Currency| Sumitomo Mitsui Bank Corporation ............... 5U0XIB9JRFVHWIBSAF54.... | .06/10/2015 | .08/12/2015 .......... 0 ]..314,515,000 | ....... 124.3500 0 0 0 5,030,918 ...5,030,918 | .............. 0]..5030918 w0 ....543,493 .1 100/100.......
JPY/Currency Forward-201506-G Bond Hedge D PART 1| Currency| Mizuho Capital Markets Corporation.............. 0V6W8S6QX2D1J857QP30. | .06/10/2015 | .08/26/2015 .......... 0 |..249,445,000 | ....... 124.3375 0 0 (VN IO 4,003,926 ...4,003,926 | ... 0 | ...4,003,926 w0 ...496,285 .1 100/100.......
JPY/Currency Forward-201506-H Bond Hedge D PART 1| Currency| Citibank, National Association....................... E57ODZWZ7FF32TWEFA76.| .06/15/2015 .09/16/2015{ .......... 0 |..282,052,000 | ....... 123.2890 0 0 0 2,209,441 2,209,441 | i 0 |...2,209,441 ) ....656,440 .| 100/100.......
JPY/Currency Forward-201506-1 Bond Hedge D PART 1| Currency| JPMorgan Chase Bank, National Association 7H6GLXDRUGQFU57RNE97 .06/15/2015 | .08/19/2015 ..167,025,000 | ....... 123.3840 0 0 (VN IO 1,366,493 ....1,366,493 ...1,366,493 0 311,233 .1 100/100.......
JPY/Currency Forward-201506-J Bond Hedge D PART 1| Currency| Morgan Stanley & Co. International PLC. 4PQUHN3JPFGFNF3BB653. | .06/15/2015 | .08/19/2015 ....82,448,000 .123.3565 0 0 0 656,011 656,011 .656,011 0 ..153,633 100/100.
JPY/Currency Forward-201506-K Bond Hedge D PART 1| Currency| Barclays Bank PLC.........cccc..ommmrverrinnnns . G5GSEF7VJP5I70UK5573... | .06/17/2015 | .08/26/2015 ..222,634,000 | ....... 123.2830 0 0 (1] [ 1,655,119 ....1,655,119 ....1,655,119 .0 .442,943 .1 99/100....
JPY/Currency Forward-201506-L(HY)........... Bond Hedge .............. D PART 1 Currency| Barclays Bank PLC.................ccccccccceeeeeeeecc.... . GBGSEF7VJP5I7TOUKS573... | .06/17/2015 | .09/02/2015 ......... 0 ]..101,780,000 | ....... 123.2720 0 0 0 755,466 | ... | ....... 755466 | ......ooooo... 0. 755,466 w0 ..214,5T1 .1 100/100.......
JPY/Currency Forward-201506-M Bond Hedge D PART 1| Currency| Barclays Bank PLC.........cccccccereseeereseserereree.. GBGSEF7VIP5I7OUK5573... | .06/17/2015 | .09/18/2015  .......... 0 |..190,780,000 | ....... 123.2525 0 0 (VN R 1,444,954 L1,444954 0| ...1,444,954 (] ...449,673 .1 99100.........
JPY/Currency Forward-201506-N(HY)........... Bond Hedge ............... D PART 1| Currency| Mizuho Capital Markets Corporation............. OV6W8S6QX2D1J857QP30. | .06/17/2015] .09/09/2015 | .......... 0 |..179,453,000 | ....... 123.2930 0 0 (1] [— 1,387,198 1,387,198 | e 0|..15387,198 0 398,473 100/100.......
JPY/Currency Forward-201506-O Bond Hedge D PART 1 Currency| JPMorgan Chase Bank, National Association 7H6GLXDRUGQFU57RNE97| .06/22/2015] .09/16/2015| .......... 0 |..317,913,000 | ....... 122.9345 0 0 (] [ 1,569,082 ...1,569,082 | ...covvoveennnd 0[..1,569,082 ] ....739,902 .| 100/100.......
JPY/Currency Forward-201506-P. Bond Hedge D PART 1| Currency| Mizuho Capital Markets Corporation.............. 0OV6W8S6QX2D1J857QP30. | .06/22/2015 | .09/18/2015 .......... 0 [..291,225,000 | ....... 122.5555 0 0 0 546,350 | ... [ ..o... 546,350 | ..cooverrrnn 0. 546,350 (] ....686,424 .| 100/100.......
JPY/Currency Forward-201506-Q Bond Hedge D PART 1| Currency| Morgan Stanley & Co. International PLC....... 4PQUHN3JPFGFNF3BB653. | .06/24/2015] .09/30/2015] .......... 0 |..335,988,000 | ....... 124.1550 0 0 0 5,102,510 5,102,510 | ccoevrveneennnd 0[..5102,510 (] ....849,252 .| 101/100.......
JPY/Currency Forward-201506-R Bond Hedge D PART 1 Currency| Barclays Bank PLC.........ccoecvvvvvvcvisrnnrucnnnn. GBGSEF7VIP5ITOUKS573... | .06/24/2015 ] .09/30/2015 | .......... 0 |..269,123,000 | ....... 124.0745 0 0 0 3,909,914 ..3,909,914 [ ..o 0]...3,909,914 w0 ...680,242 .1 101/100.......
JPY/Currency Forward-201506-S Bond Hedge D PART 1| Currency| Societe Generale Private Banking (Monaco). 549300KUIHN585DKX254..... .06/29/2015 .10/02/2015[ .......... 0 |..240,557,000 | ....... 122.5020 0 0 0 A4 ] A11114 | ) 0. 411,114 o} ....614,611 .| 100/100.......
JPY/Currency Fwd - 201404-(US)-A.. Foreign currency........ . | Currency| Wells Fargo Bank, National Association........ KB1H1DSPRFMYMCUFXT09] .04/08/2014 | .07/15/2015 ..24671,864 | ...... 101.3300 0 0 0 ..4,230,554 4,230,554 | 0 | 462,800 0 25,181 0002
JPY/Currency Fwd - 201404-(US)-B.. Foreign currency.. Currency| Wells Fargo Bank, National Association.. KB1H1DSPRFMYMCUFXT09( .04/08/2014 | .07/15/2015 ....24,594,196 .101.6500 0 0 0 ..4,152,889 .4,152,889 .462,742 0 25,101 0002
JPY/Currency Fwd - 201406-(US)-A.. Foreign currency........ . | Currency| Wells Fargo Bank, National Association........ KB1H1DSPRFMYMCUFXT09] .06/27/2014 | .07/15/2015 ...24,720,657 | ....... 101.1300 0 0 0 .4,279,344 LA279344 | 0 | 462,836 0 25,230 0002
JPY/Currency Fwd - 201406-(US)-B.............. | Foreign currency........ Currency| Wells Fargo Bank, National Association........ KB1H1DSPRFMYMCUFXT09{ .06/30/2014 | .07/15/2015{ .......... 0|..24,752,475 | ...... 101.0000 0 0 ()] I 4,311,161 LA311161 | 0. 462,860 0 25,263 0002
JPY/Currency Fwd - 201410-(US)-K.............. | Foreign currency........ N/A......... Currency| Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2. | .10/10/2014 | .07/15/2015 | .......... 0 [...23,250,407 | ....... 107.5250 0 0 0 2,827,017 2,827,017 | o (V) 482,979 0 23,730 0002
JPY/Currency Fwd - 201410-(US)-L.............. Foreign currency........ N/A......... Currency| Wells Fargo Bank, National Association........ KB1H1DSPRFMYMCUFXT09/| .10/13/2014 | .07/15/2015] .......... 0 [...23,359,967 | ....... 107.0207 0 0 0 2,918,720 2,918,720 | . 0. 461,820 0 23,842 0002
JPY/Currency Fwd - 201410-(US)-M.............. Foreign currency........ N/A......... Currency| Goldman Sachs Bank USA................cccccceuueens KD3XUN7C6T14HNAYLUO2. | .10/15/2014 | .07/15/2015 | .......... 0 [..23558,236 | ... 106.1200 0 0 0 3,134,812 3134812 [ (V) 483,425 0 0 e 24,044 .| 0002...........
JPY/Currency Fwd - 201410-(US)-N.............. Foreign currency........ N/A......... Currency| Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2. | .10/15/2014 | .07/15/2015| .......... 0 [...23,658,560 | ....... 105.6700 0 0 0 3,235,125 3,235,125 | ) (V) 483,571 0 0 24,146 .| 0002..........
JPY/Currency Fwd - 201410-(US)-O.............. Foreign currency........ NA......... Currency| Wells Fargo Bank, National Association....... KB1H1DSPRFMYMCUFXT09]| .10/16/2014 | .07/15/2015{ .......... 0]..23,685749 | ....... 105.5487 0 0 0 3,244,486 ..3,244.486 | ............... 0. 462,063 ] 0 24174 .10002............
JPY/Currency Fwd - 201411-(US)-A.............. | Foreign currency........ Currency| Goldman Sachs Bank USA................cccccceueeens KD3XUN7C6T14HNAYLUO2. | .11/25/2014 | .07/15/2015 | .......... 0[..21,251,275 | ....... 117.6400 0 0 0 828,106 | ... [ ...... 828,106 | ...oovvvved (V) 480,080 w0 0 i 21,689 .| 0002..........
JPY/Currency Fwd - 201411-(US)-B.............. | Foreign currency........ Currency| Goldman Sachs Bank USA................cccccceuueens KD3XUN7C6T14HNAYLUO2. | .11/25/2014 | .07/15/2015| .......... 01]..21,279,312 | ...... 117.4850 0 0 0 856,140 | ..... [ ....... 856,140 | ..ccooere (V) 480,120 0 0 21,718 .| 0002..........
JPY/Currency Fwd - 201412-(US)-A.............. | Foreign currency........ Currency| Goldman Sachs Bank USA..........cc.cccouereinnes KD3XUN7C6T14HNAYLUO2. | .12/03/2014 ] .07/15/2015 ] ......... 0|..20,949,684 | ... 119.3335 0 0 0 526,548 526,548 0. 479,642 0 .| 0002............
JPY/Currency Fwd - 201412-(US)-C.. . | Foreign currency........ . | Currency| Goldman Sachs Bank USA. . KD3XUN7CBT14HNAYLUO2. | .12/04/2014 | .07/15/2015 ..20917,131 | ... 119.5193 0 0 0 493998 |....|.....493,998 | ..ccceeeece0 | s 479,594 0 .1 0002..
JPY/Currency Fwd - 201412-(US)-D.. Foreign currency.. Currency| Goldman Sachs Bank USA. KD3XUN7C6T14HNAYLUO2. | .12/04/2014 | .07/15/2015 ....20,864,595 .119.8202 0 0 0 441,469 479,519 .0 0002..
JPY/Currency Fwd - 201412-(US)-F... Foreign currency........ . | Currency| Wells Fargo Bank, National Association........ KB1H1DSPRFMYMCUFXT09| .12/04/2014 | .07/15/2015 ..41,833,534 | ...... 119.5213 0 0 0 951279 | ... | ....951,279 | .ccc....0 | oo 919,988 0 .10002..
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JPY/Currency Fwd - 201412-(US)-................ | Foreign currency........ NA......... Currency| Goldman Sachs Bank USA KD3XUN7CBT14HNAYLUO2. | .12/09/2014 | .07/15/2015 .......... 0]..20,974,942 | ...... 119.1898 0 0 0 551,803 |..... [ .....551,803 | .......cc..... (V) I 479,678 w0 .| 0002..........
JPY/Currency Fwd - 201412-(US)K.............. | Foreign currency........ NA......... Currency| Wells Fargo Bank, National Association....... KB1H1DSPRFMYMCUFXT09] .12/09/2014 | .07/15/2015] .......... 0 ]..21,163,227 | ...... 118.1294 0 0 0 722,088 |.....[.....722,088 | ... (VN I 460,178 w0 .| 0002..........
JPY/Currency Fwd - 201412-(US)-M.............. Foreign currency........ NA......... Currency| Goldman Sachs Bank USA................cc.coue KD3XUN7CBT14HNAYLUO2. | .12/10/2014 | .07/15/2015 .......... 0 ]...21,061,893 | ...... 118.6978 0 0 0 638,745 | ... | ......638,745 | ............... (V) I 479,805 w0 .| 0002............
JPY/Currency Fwd - 201412-(US)-N.............. Foreign currency........ NA......... Currency| Goldman Sachs Bank USA KD3XUN7CBT14HNAYLUO2. | .12/10/2014 | .07/15/2015 .......... 0 |...21,153,506 | ....... 118.1837 0 0 0 730,347 | oo [ 730,347 | o (VN I 479,937 w0 .| 0002...........
JPY/Currency Fwd - 201412-(US)-0.............. Foreign currency........ NA......... Currency| Wells Fargo Bank, National Association....... KB1H1DSPRFMYMCUFXT09] .12/10/2014 | .07/15/2015] .......... 0 ]..21,177,905 | ...... 118.0476 0 0 0 736,765 | ..... [ ......736,765 | ............... (VN I 460,189 w0 .| 0002...........
JPY/Currency Fwd - 201412-(US)-Q.. . | Foreign currency........ ... | Currency| Wells Fargo Bank, National Association........ KB1H1DSPRFMYMCUFXT09] .12/10/2014 | .07/15/2015 ...21,238,096 | ....... 117.7130 0 0 0 796,953 | .o | 00 796,953 | o0 | s 460,234 .0 .| 0002..
JPY/Currency Fwd - 201412-(US)-R.. Foreign currency.. Currency| Goldman Sachs Bank USA. KD3XUN7CBT14HNAYLUO2. | .12/12/2014 | .07/15/2015 ...21,187,561 .117.9938 0 0 0 764,399 .479,987 0 0002..
JPY/Currency Fwd - 201412-(US)-S.. Foreign currency.. Currency| Goldman Sachs Bank USA. KD3XUN7CBT14HNAYLUO2. | .12/12/2014 | .07/15/2015 ...21,123,057 .118.3541 0 0 0 699,902 .479,893 0 0002..
JPY/Currency Fwd - 201412-(US)-T... Foreign currency........ . | Currency| Wells Fargo Bank, National Association........ KB1H1DSPRFMYMCUFXT09| .12/15/2014 | .07/15/2015 ..21,259,259 | ....... 117.5958 0 0 0 818,115 0] 460,250 0 .| 0002..
JPY/Currency Fwd - 201412-(US)-U.............. Foreign currency........ Currency| Wells Fargo Bank, National Association........ KB1H1DSPRFMYMCUFXTO09| .12/15/2014 | .07/15/2015{ .......... 0..21,239,761 | ....... 117.7038 0 0 0 798,618 | ... | 00 798,618 | oo 0. 460,235 (1} .| 0002............
JPY/Currency Fwd - 201412-(US)-V.............. | Foreign currency........ NA......... Currency| The Bank of Tokyo-Mitsubishi UFJ, Ltd......... C3GTMMZIHMY46P40IX74.. | .12/16/2014 | .07/15/2015 .......... 0]..21,514,389 | ... 116.2013 0 0 (VN IO 1,081,418 |....|...1,081,418 | .............. 0. 471,020 w0 .| 0002............
JPY/Currency Fwd - 201412-(US)-Y.............. | Foreign currency........ NA......... Currency| The Bank of Tokyo-Mitsubishi UFJ, Ltd......... C3GTMMZIHMY46P40IX74.. | .12/16/2014 | .07/15/2015 .......... 0]..21,519,408 | ...... 116.1742 0 0 (VN IO 1,086,437 | ... | ...1,086,437 | .............. 0. 471,020 0 .| 0002...........
JPY/Currency Fwd - 201412-(US)-Z............... | Foreign currency........ NA......... Currency| The Bank of Tokyo-Mitsubishi UFJ, Ltd......... C3GTMMZIHMY46P40IX74.. | .12/16/2014 | .07/15/2015 .......... 01]..21,367,814 | ...... 116.9984 0 0 0 934,842 [ ... | ...... 934,842 | ..ooovvvve 0. 471,020 w0 .| 0002..........
JPY/Currency Fwd - 201412-(US)-AC............ Foreign currency........ NA......... Currency| The Bank of Tokyo-Mitsubishi UFJ, Ltd......... C3GTMMZIHMY46P40IX74.. | .12/16/2014 | .07/15/2015 .......... 0]..21,378,028 | ...... 116.9425 0 0 0 945,057 | ... | ....... 945,057 | .oovvvvvved 0. 471,020 w0 .| 0002............
JPY/Currency Fwd - 201412-(US)-AD............ Foreign currency........ NA........ Currency| Goldman Sachs Bank USA KD3XUN7CBT14HNAYLUO2. | .12/03/2014 | .07/15/2015 .......... 0]..21,015957 | ...... 118.9572 0 0 0 592,813 | ... 592,813 0. 479,738 w0 .| 0002...........
JPY[Currency Fwd - 201412-(US)-AF............ Foreign currency........ NA........ Currency| Wells Fargo Bank, National Association....... KB1H1DSPRFMYMCUFXTO09| .12/04/2014 | .07/15/2015] ......... 0]..41810215 | ....... 119.5880 0 0 0 927,961 | ... | oooeon 927,961 | covvvvvvved 0. 919,971 w0 .| 0002............
JPY/Currency Fwd - 201502-(US)-A............... | Foreign currency........ N/A......... Currency| Goldman Sachs Bank USA..........cc..ccommrrenne KD3XUN7CBT14HNAYLUO2. | .02/20/2015] .09/16/2015 | .......... 0..21,186,942 | ....... 117.9972 0 0 0 749,009 | ... | coreenr 749,009 | oo 0. 749,009 ) .| 0002...........
JPY/Currency Fwd - 201503-(US)-A.. Foreign currency........ ......... | Currency| Goldman Sachs Bank USA. ... KD3XUN7CBT14HNAYLUO2. | .03/16/2015 | .09/16/2015 ...20,666,430 | ...... 120.9691 0 0 0 228,797 | .... 228,797 0 228,797 0 .1 0002..
JPY/Currency Fwd - 201503-(US)-B.. Foreign currency.. Currency| Goldman Sachs Bank USA. KD3XUN7C6T14HNAYLUO2. | .03/18/2015 | .12/16/2015 ...20,726,100 .120.6209 0 0 0 257,307 257,307 ..257,307 0 0002..
JPY/Currency Fwd - 201503-(US)-D.. Foreign currency........ . | Currency| The Bank of Tokyo-Mitsubishi UFJ, Lt . C3GTMMZIHMY46P40IX74.. | .03/18/2015 | .09/16/2015 ...20,826,998 | ....... 120.0365 0 0 0 377,156 377,156 | w0 | s 377,156 .0 .| 0002..
JPY/Currency Fwd - 201503-(US)-F............... | Foreign currency........ Currency| Goldman Sachs Bank USA..................ccccocee.e KD3XUN7C6T14HNAYLUO2. | .03/20/2015 | .12/16/2015 .......... 0]..20,824,740 | ....... 120.0495 0 0 0 355,799 | ... 355,799 0 355,799 0 .| 0002............
JPY/Currency Fwd - 201503-(US)-G.............. Foreign currency........ N/A......... Currency| Goldman Sachs Bank USA................ccccceeueuens KD3XUN7C6T14HNAYLUO2. | .03/25/2015] .12/16/2015 | .......... 0[..20,998,522 | ...... 119.0560 0 0 0 529,321 | ... 529,321 0 529,321 0 .| 0002............
JPY/Currency Fwd - 201503-(US)-H.............. Foreign currency........ N/A......... Currency| Goldman Sachs Bank USA..........cc..coommrrenne KD3XUN7C6T14HNAYLUO2. | .03/26/2015] .09/16/2015 ] .......... 0..21,114,942 | ....... 118.3996 0 0 0 677,051 | ... | ooonnl 677,051 | vl 0. 677,051 () .| 0002............
JPY/Currency Fwd - 201503-(US)-J............... Foreign currency........ N/A......... Currency| Goldman Sachs Bank USA. KD3XUN7CBT14HNAYLUO2. | .03/26/2015] .12/16/2015 ] .......... 0..21,153234 | ....... 118.1852 0 0 0 683,801 | ... | cooeent 683,801 | v 0. 683,801 w0 .| 0002...........
JPY/Currency Fwd - 201504-(US)-B.............. | Foreign currency........ N/A......... Currency| Wells Fargo Bank, National Association........ KB1H1DSPRFMYMCUFXT09{ .04/14/2015| .09/16/2015{ .......... 0..20,954,292 | ....... 119.3073 0 0 0 495409 | ... | ..o 495,409 | oo 0. 495,409 () .| 0002............
JPY/Currency Fwd - 201504-(US)-C.............. Foreign currency........ N/A......... Currency| The Bank of Tokyo-Mitsubishi UFJ, Ltd......... C3GTMMZIHMY46P40IX74.. | .04/14/2015] .12/16/2015| .......... 01]..20,991,293 | ....... 119.0970 0 0 0 502,633 | ... | oo 502,633 | .oovvvrrrrrend (VY I 502,633 w0 .| 0002...........
JPY/Currency Fwd - 201505-(US)-A.............. | Foreign currency........ N/A......... Currency| Goldman Sachs Bank USA................ccccceuueuens KD3XUN7C6T14HNAYLUO2. | .05/01/2015] .07/15/2015 | .......... 0 [..20,860,217 | ....... 119.8453 0 0 0 437,091 | .| 437,091 | e (V) 437,091 w0 .| 0002...........
JPY/Currency Fwd - 201505-(US)-B.............. | Foreign currency........ Currency| Goldman Sachs Bank USA..................ccc.cocee.. KD3XUN7C6T14HNAYLUO2. | .05/04/2015 | .07/15/2015 .......... 0]...20,823,498 | ....... 120.0567 0 0 0 400,376 |.....| ......400,376 | ............ 0. 400,376 w0 .| 0002............
JPY/Currency Fwd - 201505-(US)-C.. . | Foreign currency........ ... | Currency| Goldman Sachs Bank USA. . KD3XUN7C6T14HNAYLUO2. | .05/05/2015 | .07/15/2015 ...20,820,735 | ....... 120.0726 0 0 0 397,613 0] s 397,613 .0 .10002..
JPY/Currency Fwd - 201505-(US)-D.. Foreign currency.. Currency| Goldman Sachs Bank USA. KD3XUN7CBT14HNAYLU02. | .05/06/2015 | .07/15/2015 ...20,905,156 .119.5877 0 0 0 482,025 .0 .482,025 .0 0002..
JPY/Currency Fwd - 201505-(US)-E.. Foreign currency........ . | Currency| The Bank of Tokyo-Mitsubishi UFJ, Lt . C3GTMMZIHMY46P40IX74.. | .05/07/2015 | .07/15/2015 ...20,988,632 | ....... 119.1121 0 0 0 555,661 0] 555,661 .0 .| 0002..
JPY/Currency Fwd - 201505-(US)-F...............| Foreign currency........ Currency| The Bank of Tokyo-Mitsubishi UFJ, Ltd......... C3GTMMZIHMY46P40IX74.. | .05/08/2015 | .07/15/2015 | .......... 0[..20,843,8% | ... 119.9392 0 0 0 410923 |....| .....410,923 | ....cccccoo (V) 410,923 w0 .| 0002...........
JPY/Currency Fwd - 201505-(US)-G.............. Foreign currency........ N/A......... Currency| Goldman Sachs Bank USA...............ccccceuueeens KD3XUN7C6T14HNAYLUO2. | .05/11/2015] .07/15/2015 | .......... 0 [...20,849,467 | ....... 119.9071 0 0 0 426342 | .....| .....426,342 | .............. (V) 426,342 w0 .| 0002...........
JPY/Currency Fwd - 201505-(US)-H.............. Foreign currency........ N/A......... Currency| The Bank of Tokyo-Mitsubishi UFJ, Ltd......... C3GTMMZIHMY46P40IX74.. | .05/12/2015] .07/15/2015 | .......... 0[..20,841,253 | ....... 119.9544 0 0 0 408,282 | .....| ...... 408,282 | ..ooovvrv (V) 408,282 w0 .| 0002..........
JPY/Currency Fwd - 201505-(US)-|................ | Foreign currency........ N/A......... Currency| Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2. | .05/13/2015] .09/16/2015 | .......... 0 [..21,025561 | ... 118.9029 0 0 0 587,722 | ... | oo 587,722 | oo (V] I 587,722 0 .| 0002...........
JPY/Currency Fwd - 201505-(US)-J............... Foreign currency........ NA......... Currency| Wells Fargo Bank, National Association........ KB1H1DSPRFMYMCUFXT09]| .05/13/2015| .12/16/2015{ .......... 01..21,065999 | ...... 118.6746 0 0 0 568,614 | ... | ....... 568,614 | ..ccovvvvvennd 0. 568,614 ] .1 0002............
JPY/Currency Fwd - 201506-(US)-A............... | Foreign currency........ N/A......... Currency| The Bank of Tokyo-Mitsubishi UFJ, Ltd......... C3GTMMZIHMY46P40IX74.. | .06/03/2015] .09/16/2015 ] .......... 0 |..20,167,747 | ....... 123.9603 0 0 0 (282,095) | ..... (282,095) 0 (282,095) 0 .| 0002...........
JPY/Currency Fwd - 201506-(US)-B.............. | Foreign currency........ Currency| The Bank of Tokyo-Mitsubishi UFJ, Ltd......... C3GTMMZIHMY46P40IX74.. | .06/03/2015 ] .12/16/2015| .......... 0 ]..20,204,714 | ...... 123.7335 0 0 0 (283,946) | ..... | ..... (283,946) | ...oovvevnnnen 0 ... (283,946) 0 0002
JPY/Currency Fwd - 201506-(US)-H.............. Foreign currency........ Currency| Goldman Sachs Bank USA................cccccceuueens KD3XUN7C6T14HNAYLUO2. | .06/17/2015] .09/16/2015 | .......... 0 ]...28,264,362 | ....... 123.8309 0 0 0 (347,937) | covee | e (347,937) ] oovvrrevnnnnnd 0. (347,937) 0 0002
JPY/Currency Fwd - 201506-(US)-|................ | Foreign currency........ Currency| The Bank of Tokyo-Mitsubishi UFJ, Ltd......... C3GTMMZIHMY46P40IX74.. | .06/17/2015] .12/16/2015| .......... 0 | ...28,300,003 | ....... 123.6749 0 0 0 (384,121) | ceves [ e (384,121) ] oovvvverinnnnd 0] (384,121) ..0 .| 0002...........
JPY/Currency Fwd - 201506-(US)-L. Foreign currency........ . | Currency| Wells Fargo Bank, National Association....... KB1H1DSPRFMYMCUFXT09| .06/18/2015 | .09/16/2015 ...32,556,235 | ....... 122.8643 0 0 0 (177,685) | ..... | .....(177,685) | .. 0. (177,685) 0 .1 0002..
JPY/Currency Fwd - 201506-(US)-M.. Foreign currency........ . | Currency| Wells Fargo Bank, National Association........ KB1H1DSPRFMYMCUFXT09] .06/18/2015| .12/16/2015 ...32,605,173 | ....... 122.6799 0 0 0 (189,700) | ..... )] .. 0. (189,700) 0 .10002..
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JPY/Currency Fwd - 201410-(US)-T................ | Foreign currency........ NA......... Currency| Wells Fargo Bank, National Association....... KB1H1DSPRFMYMCUFXT09] .10/17/2014 | .07/20/2016 | .......... 0 |...23,760,552 | ....... 105.2164 0 0 0 3,130,903 ...3,130,903 | ..o 0. 541,726 w0 ..123,018 .| 0002..........
JPY/Currency Fwd - 201410-(US)-U............. Foreign currency........ NA......... Currency| Goldman Sachs Bank USA KD3XUN7CBT14HNAYLUO2. | .10/28/2014 | .07/20/2016  .......... 0 |..23,473,627 | ...... 106.5025 0 0 0 2,856,116 2,856,116 | .............. 0. 558,014 w0 ...121,533 .| 0002..........
JPY/Currency Fwd - 201410-(US)-V.............. | Foreign currency........ NA......... Currency| Wells Fargo Bank, National Association....... KB1H1DSPRFMYMCUFXT09] .10/28/2014 | .07/20/2016 | .......... 01..23,441,490 | ....... 106.6485 0 0 0 2,813,039 .2,813,039 | oo 0. 540,361 (1] ...121,366 .1 0002............
JPY/Currency Fwd - 201410-(US)-W............. | Foreign currency........ NA......... Currency| Goldman Sachs Bank USA KD3XUN7CBT14HNAYLUO2. | .10/28/2014 | .07/20/2016  .......... 0]..23,434439 | ...... 106.6806 0 0 0 2,817,142 2817142 | 0. 557,817 w0 ..121,330 .| 0002...........
JPY/Currency Fwd - 201411-(US)-C............. Foreign currency........ NA......... Currency| Wells Fargo Bank, National Association....... KB1H1DSPRFMYMCUFXT09] .11/25/2014 | .07/20/2016 | .......... 0 ]...21,490,181 | ...... 116.3322 0 0 0 869,058 | ... [ ... 869,058 | ......ccoocee 0. 532,015 w0 ..111,263 .| 0002...........
JPY/Currency Fwd - 201412-(US)-B.. Foreign currency........ . | Currency| Wells Fargo Bank, National Association....... KB1H1DSPRFMYMCUFXT09| .12/03/2014 | .07/20/2016 ..42,364,836 | ... 118.0224 0 0 (VN IO 1,124,903 L1124903 0]..1,061,397 0 ..219,340 .1 0002..
JPY/Currency Fwd - 201412-(US)-E.. Foreign currency.. Currency| Wells Fargo Bank, National Association.. KB1H1DSPRFMYMCUFXT09| .12/04/2014 | .07/20/2016 ...21,158,338 .118.1567 0 0 0 538,462 538,462 0 ..530,595 0 ..109,545 0002..
JPY/Currency Fwd - 201412-(US)-G.. Foreign currency.. Currency| Wells Fargo Bank, National Association.. KB1H1DSPRFMYMCUFXT09| .12/05/2014 | .07/20/2016 ...21,032,697 .118.8626 0 0 0 413,293 ..530,058 0 ..108,895 0002..
JPY/Currency Fwd - 201412-(US)-H.. . | Foreign currency........ . | Currency| Goldman Sachs Bank USA. . KD3XUN7CBT14HNAYLUO2. | .12/05/2014 | .07/20/2016 ...20,937,147 | ...... 119.4050 0 0 0 333,526 |.....[....333,526 | ......cc.0 | ..oceu 545,289 0 ..108,400 .1 0002..
JPY/Currency Fwd - 201412-(US)-J.............. Foreign currency........ Currency| Wells Fargo Bank, National Association....... KB1H1DSPRFMYMCUFXT09] .12/09/2014 | .07/20/2016 | .......... 01..21,215,868 | ...... 117.8363 0 0 0 595,776 595,776 0. 530,842 w0 ...109,843 .| 0002............
JPY/Currency Fwd - 201412-(US)-L............... Foreign currency........ NA......... Currency| Wells Fargo Bank, National Association....... KB1H1DSPRFMYMCUFXT09] .12/09/2014 | .07/20/2016 | .......... 0 |...21,406,855 | ....... 116.7850 0 0 0 786,046 | ... [ ....... 786,046 | .....occooe.. 0. 531,658 w0 ...110,832 .| 0002............
JPY/Currency Fwd - 201412-(US)-P.............. | Foreign currency........ NA......... Currency| Goldman Sachs Bank USA KD3XUN7CBT14HNAYLUO2. | .12/10/2014 | .07/20/2016  .......... 0 ]...21,440,347 | ...... 116.6026 0 0 0 833,971 833,971 0. 547814 0 ....111,005 .| 0002...........
JPY/Currency Fwd - 201412-(US)-W............. | Foreign currency........ NA......... Currency| Wells Fargo Bank, National Association....... KB1H1DSPRFMYMCUFXT09| .12/16/2014 | .07/20/2016 | .......... 0 |..21,747179 | ...... 114.9574 0 0 (VN IO 1,125,091 ...1,125,091 0 533,114 0 ..112,594 .| 0002..........
JPY/Currency Fwd - 201412-(US)-X.............. | Foreign currency........ NA......... Currency| Wells Fargo Bank, National Association....... KB1H1DSPRFMYMCUFXT09| .12/16/2014 | .07/20/2016 | .......... 0]..21,762,547 | ...... 114.8763 0 0 (VN IO 1,140,402 ...1,140,402 0 533,180 0 .. 112,674 .| 0002............
JPY/Currency Fwd - 201412-(US)-AA............ Foreign currency........ NA........ Currency| Wells Fargo Bank, National Association....... KB1H1DSPRFMYMCUFXT09] .12/16/2014 | .07/20/2016 | .......... 0 ]...21,594,377 | ....... 115.7709 0 0 0 972,863 | ..... | ....... 972,863 0 532,461 0 ..111,803 .| 0002...........
JPY/Currency Fwd - 201412-(US)-AB........... Foreign currency........ NA........ Currency| Wells Fargo Bank, National Association....... KB1H1DSPRFMYMCUFXT09| .12/16/2014 | .07/20/2016 | .......... 0]..21,623.871 | ... 115.6130 0 0 (VN IO 1,002,247 ..1,002,247 | ............. 0. 532,587 w0 ...111,956 .| 0002............
JPY/Currency Fwd - 201412-(US)-AE............ Foreign currency........ N/A......... Currency| Goldman Sachs Bank USA..........cc..ccommrrenne KD3XUN7C6T14HNAYLUO2. | .12/03/2014 | .07/20/2016 | .......... 0|..21,246,644 | ....... 117.6656 0 0 0 641,329 | ... | ...l 641,329 | oo 0. 546,842 ) ...110,003 .| 0002...........
JPY/Currency Fwd - 201501-(US)-A.. Foreign currency........ . | Currency| Goldman Sachs Bank USA. . KD3XUN7CBT14HNAYLUO2. | .01/14/2015 | .07/20/2016 ..21,734,406 | ...... 115.0250 0 0 (VN IO 1,126,419 ..1,126,419 ..1,126,419 w0 ..112,528 .| 0002...........
JPY/Currency Fwd - 201503-(US)-C.. Foreign currency.. Currency| Wells Fargo Bank, National Association.. KB1H1DSPRFMYMCUFXT09| .03/18/2015 | .03/23/2016 ...20,793,294 120.2311 0 0 0 249,334 249,334 0 ..249,334 0 89,536 0002
JPY/Currency Fwd - 201503-(US)-E.. Foreign currency........ . | Currency| Wells Fargo Bank, National Association........ KB1H1DSPRFMYMCUFXT09] .03/18/2015 | .03/23/2016 ....20,908,673 | ....... 119.5676 0 0 0 364,497 0] 364,497 () 0| 90,033 .| 0002...........
JPY/Currency Fwd - 201503-(US)-................ | Foreign currency........ Currency| Goldman Sachs Bank USA..................ccccocee.e KD3XUN7C6T14HNAYLUO2. | .03/26/2015 | .03/23/2016  .......... 0]..21,214,012 | ... 117.8466 0 0 0 688,711 [ ... | ..ooon 688,711 | covvvvrrr 0. 688,711 w0 0] 91,348 .| 0002............
JPY/Currency Fwd - 201504-(US)-A.............. | Foreign currency........ N/A......... Currency| The Bank of Tokyo-Mitsubishi UFJ, Ltd......... C3GTMMZIHMY46P40IX74..  .04/14/2015] .09/15/2016 | .......... 0[..14,824,654 | ... 118.0466 0 0 0 353,200 | ... | oo 353,200 | .oooorerrrnnn 0. 353,200 0 0 82,225 0002
JPY/Currency Fwd - 201504-(US)-D.............. Foreign currency........ N/A......... Currency| The Bank of Tokyo-Mitsubishi UFJ, Ltd......... C3GTMMZIHMY46P40IX74.. | .04/14/12015] .03/23/2016 | .......... 0(..21,040,123 | ....... 118.8206 0 0 0 498492 | ... | ..oonut 498,492 | oo 0 () 0| 90,599 .| 0002............
JPY/Currency Fwd - 201504-(US)-E.............. | Foreign currency........ N/A......... Currency| Wells Fargo Bank, National Association........ KB1H1DSPRFMYMCUFXT09( .04/14/2015| .12/15/2016  .......... 0]...8497,652 | ... 117.6796 0 0 0 197,133 | oo | e 197,133 | vl 0 w0 0| 51,747 .| 0002...........
JPY/Currency Fwd - 201505-(US)-K.............. | Foreign currency........ N/A......... Currency| The Bank of Tokyo-Mitsubishi UFJ, Ltd......... C3GTMMZIHMY46P40IX74.. | .05/13/2015 | .02/22/2016 | .......... 0 ]..21,106,112 | ....... 118.4491 0 0 0 581,481 | ... | oo 581,481 | v 0 w0 SO (B 85,625 .| 0002...........
JPY/Currency Fwd - 201506-(US)-C.............. Foreign currency........ N/A......... Currency| The Bank of Tokyo-Mitsubishi UFJ, Ltd......... C3GTMMZIHMY46P40IX74.. | .06/03/2015 | .02/22/2016 | .......... 0 [..20,243,997 | ....... 123.4934 0 0 0 (280,635)| ..... 0 0 0 82,128 0002
JPY/Currency Fwd - 201506-(US)-D.............. Foreign currency........ N/A......... Currency| Goldman Sachs Bank USA KD3XUN7C6T14HNAYLUO2. | .06/03/2015 ] .09/15/2016 | .......... 0 [..20,388,357 | ....... 122.6190 0 0 0 (257,754) | ..... 0 w0 .0 ...113,084 .| 0002...........
JPY/Currency Fwd - 201506-(US)-E.............. | Foreign currency........ Currency| Wells Fargo Bank, National Association........ KB1H1DSPRFMYMCUFXT09{ .06/03/2015 | .12/15/2016 | .......... 0..14,335462 | ... 122.0749 0 0 0 (186,570 ..... 0 o} .| 0002...........
JPY/Currency Fwd - 201506-(US)-J... Foreign currency........ . | Currency| The Bank of Tokyo-Mitsubishi UFJ, Ltd........ C3GTMMZIHMY46P40IX74..].06/17/2015 | .02/22/2016 ...28,358,520 | ....... 1234197 0 0 0 (375,9695) | ..... 0 .0 .| 0002..
JPY/Currency Fwd - 201506-(US)-K.. Foreign currency.. Currency| Goldman Sachs Bank USA. KD3XUN7CBT14HNAYLU02. | .06/17/2015 ] .09/15/2016 ...20,396,511 .122.5700 0 0 0 (249,657) .0 .0 113,130 0002..
JPY/Currency Fwd - 201506-(US)-N.. Foreign currency........ . | Currency| The Bank of Tokyo-Mitsubishi UFJ, Lt . C3GTMMZIHMY46P40IX74..  .06/18/2015 | .02/22/2016 ...32,666,528 | ....... 122.4495 0 0 0 (172,883)] ..... 0 .0 132,524 .| 0002...
JPY/Currency Fwd - 201506-(US)-O.............. Foreign currency........ Currency| Wells Fargo Bank, National Association....... KB1H1DSPRFMYMCUFXT09] .06/18/2015| .09/15/2016 | .......... 01]..20,548,983 | ....... 121.6605 0 0 0 (113,708)| ..... 0 ] .0 ... 113,975 .1 0002............
JPY/Currency Fwd - 201506-(US)-P.............. | Foreign currency........ N/A......... Currency| Goldman Sachs Bank USA...............ccccceuueeens KD3XUN7C6T14HNAYLUO2. | .06/18/2015 | .12/15/2016  .......... 0]...14,854,983 | ....... 121.1715 0 0 0 (70,800) | ceve. | ceveee (E{0R1V[0) ) E— 0 w0 0 90,461 .| 0002...........
JPY/Currency Fwd - 201504-(US)-F...............| Foreign currency........ N/A......... Currency| Goldman Sachs Bank USA................ccccceuueuens KD3XUN7C6T14HNAYLUO2. | .04/14/2015 | .07/26/2017 | .......... 0]...10,747,141 | ...... 116.3100 0 0 0 246,982 | ... ... 246,982 | ..ooovvvre 0 w0 0 e 77,922 .| 0002..........
JPY/Currency Fwd - 201506-(US)-F............... | Foreign currency........ NA......... Currency| Goldman Sachs Bank USA.................ccccc. KD3XUN7CBT14HNAYLUO2. | .06/03/2015 | .02/02/2017 .......... 0]..11,493441 | ... 121.8086 0 0 0 (143,204) | ..... | ..... (R R0Z ) E— 0 w0 0 73,131 . 0002............
JPY/Currency Fwd - 201506-(US)-G.............. Foreign currency........ N/A......... Currency| Goldman Sachs Bank USA...............cccccceuueens KD3XUN7C6T14HNAYLUO2. | .06/03/2015 | .07/26/2017 | .......... 0 ]...16,589,649 | ....... 120.5571 0 0 0 (199,265) | .cc. | .ev.. (199,265) ] ..oovvvvvnnen 0 .0 .0 120,283 .| 0002..........
JPY/Currency Fwd - 201506-(US)-Q.............. Foreign currency........ N/A......... Currency| Mizuho Capital Markets Corporation............. OVBW8S6QX2D1J857QP30. | .06/18/2015] .02/02/2017 | .......... 0 |...12,000,947 | ....... 120.8238 0 0 0 (53,530) | ..... (53,530) 0 0 0 76,360 .| 0002...........
JPY/Currency Fwd - 201506-(US)-R Foreign currency........ NA..... Currency| Mizuho Capital Markets Corporation 0V6W8S6QX2D1J857QP30. | .06/18/2015] .07/26/2017 ......... 0f..17558778 | ...... 119.5983 0 0 0 (72,142) ] oo | (72,142) 0 0 0].....127,310 0002
1219999. Total-Forwards-Hedging Effective. 0 0 0 (32,944,107) [XXX] (32,944,107) 0 0 0 |...27,072,309 XXX XXX
Forwards - Hedging Other
JPY/Currency Forward-201506-T. Bond Hedge D PART 1| Currency| Morgan Stanley & Co. International PLC...... 4PQUHN3JPFGFNF3BB653. | .06/29/2015 | .10/02/2015 ..300,312,000 | ....... 122.6625 0 0 907,372 0. 907,372 ..767,283
JPY/Currency Forward-201506-U Bond Hedge D PART 1 Currency| Deutsche Bank Aktiengesellschatt.. TLTWFZYICNSX8D621K86... | .06/29/2015 | .10/07/2015 .0 ]..276,617,000 122.5705 0 0 0 657,808 0 .657,808 ..725,296
JPY/Currency Forward-201506-V. Bond Hedge D PART 1| Currency| Goldman Sachs International . W22LROWP2IHZNBB6K528. | .06/30/2015] .10/07/2015 ..300,182,000 | ....... 121.9210 0 0 0 (880,598) | ..... 0 ... (880,598) ..787,084
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Statement as of June 30, 2015 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 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Hedge
Prior Year(s) | Current Year Adjustment Effectivenes
Description of ltems(s) Type(s) Number Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit sat
Hedged, Used for | Schedule of Date of of Rate of Index Premium Premium Current o} Valuation | Exchange Year's Value of Quality of | Inception
Income Generation or | / Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Contract| ~ Notional Received (Received) (Received) Year Book/Adjusted | d Increase | Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Replicated Identifier (a) or Central Clearinghouse Date Expiration S Amount (Paid) Paid Paid Income Carrying Value | e | FairValue | (Decrease)| B.JA.C.V. ) | Accretion Items Exposure Entity end (b)
JPY/Currency Forward-201506-W(HY).......... | Bond Hedge ............... D PART 1| Currency| Morgan Stanley & Co. International PLC....... 4PQUHN3JPFGFNF3BB653. | .06/30/2015 | .10/09/2015] .......... 0 ]..219,976,000 | ....... 122.0178 0 0 0 (461,631) | ... | ...... (461,631)] ...oovvevennen 0] (461,631) 0 0 582,579 N/A
JPY/Currency Forward-201506-X. Bond Hedge D PART 1| Currency| Morgan Stanley & Co. International PLC....... 4PQUHN3JPFGFNF3BB653. | .06/30/2015 | .10/09/2015] .......... 0 ]..339,273,000 | ....... 122.0178 0 0 0 (711,981) | ..cc. | .o (711,981)] .oooovveennn 0] (711,981) .0 .0 .......898,522 INA
JPY/Currency Forward-201504-C (Buy)........ Foreign currency........ NA......... Currency| Sumitomo Mitsui Bank Corporation ............... 5U0XIB9JRFVHWIBS4F54.... | .06/29/2015 | .07/01/2015 .......... 0 |..320,240,000 | ....... 122.8500 0 0 (V[N I (1,033,515) | ..... | ...(1,033,515) | ...cocueeeee 0 ]..(1,033515) .0 0] 84,391 INA
JPY/Currency Forward-201504-D (Buy)........ Foreign currency........ NA......... Currency| Morgan Stanley & Co. International PLC....... 4PQUHN3JPFGFNF3BB653. | .06/29/2015 | .07/01/2015] .......... 0 ]..290,315,000 | ....... 122.8300 0 0 0 (889,522) | ..... | ...... (889,522) | ..ooovvvvvnnnn 0] (889,522) .0 0 76,505 JNA
JPY/Currency Forward-201504-E (Buy)......... Foreign currency........ NA......... Currency| Morgan Stanley & Co. International PLC....... 4PQUHN3JPFGFNF3BB653. | .06/30/2015 | .07/02/2015] .......... 0 |..329,745,000 | ....... 122.1900 0 0 0 700,153 | ... | ceoeen 700,153 | coovvvvvv 0. 700,153 .0 w0 ] 122,889 INA
JPY/Currency Forward-201504-F (Buy)......... | Foreign currency. . | Currency| The Bank of Tokyo-Mitsubishi UFJ, Ltd......... C3GTMMZIHMY46P40IX74.. | .06/30/2015 | .07/03/2015 ..369,794,000 | ....... 122.2630 0 0 0 560,609 |.....|[ .....560,609 | .........0 | ....... 560,609 .0 .0 ] ... 168,787 JNA
JPY/Currency Forward-201504-G(HY) (Buy) | Foreign currency.. Currency| Morgan Stanley & Co. International PLC. 4PQUHN3JPFGFNF3BB653. | .06/30/2015 | .07/02/2015 ....75,060,000 .122.1900 0 0 0 159,376 | .....[ ... 159,376 | .cccovccccc0 | s 159,376 0 0 N/A
JPY/Currency Forward-201504-L(HY) (Buy). | Foreign currency.. Currency| Morgan Stanley & Co. International PLC. 4PQUHN3JPFGFNF3BB653. | .06/30/2015 | .07/02/2015 ...42,386,000 .122.1900 0 0 0 89,999 89,999 0 0 .| N/A.
JPY/Currency Forward-201504-Q(HY) (Buy) | Foreign currency. . | Currency] Morgan Stanley & Co. International PLC....... 4PQUHN3JPFGFNF3BB653. | .06/30/2015 | .07/02/2015 ....35,310,000 | ....... 122.1900 0 0 0 74974 w 14974 (V] I 74974 0 0]......13159 N/A
12229999. Total-Forwards-Hedging Other. 0 0 0 (826,956) |XXX] ...... (826,956) 0 (826,956) 0 0]...4270263 XXX XXX
1269999. Total-Forwards 0 0 0 ...(33,771,063) |XXX] (33,771,063) 0 | (79,809,155) 0 0 |..31342572 XXX XXX
1399999. Total-Hedging Effective 0 0 0] .....(33,006,372) [XXX] (33,006,372) 0 | (79,044 464) 0 0 |..32,376,059 XXX XXX
1409999. Total-Hedging Other. 0 0 0 (826,956) |XXX] ...... (826,956) 0 (826,956) 0 0]...4270263 XXX XXX
1449999. TOTAL 0 0 0].....(33,833,328) [XXX| (33,833,328)] ............... 0 | (79,871420) .0 ...0 |...36,646,322 XXX XXX
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Statement as of June 30, 2015 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 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Margin Variation
Gain (Loss) Cumulative Margin Gain Hedge
Schedule| Type(s) | Date of Cumulative Deferred Used to Adjust Variation (Loss) Effectiveness at

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

NONE
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Statement as of June 30, 2015 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

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 Designation

JPY/Currency Forward-201504-C 5U0XI89JRFVHWIBS4F54 Y. Y. 0 0 (9,283,327) 0 0 (9,283,327) 0 84,391 0
JPY/Currency Forward-201504-D 4PQUHN3JPFGFNF3BBG653............ Y. Y. 0 0 (8,610,721) 0 0 (8,610,721) 0 76,505 0
JPY/Currency Forward-201504-E 4PQUHN3JPFGFNF3BB653 Y Y. 0 0 (7,447,201) 0 0 (7,447,201) 0 122,889 0
JPY/Currency Forward-201504-F C3GTMMZIHMY46P40IX74............ Y. Y. 0 0 (7,115,643) 0 0 (7,115,643) 0 168,787 0
JPY/Currency Forward-201504-G(HY) 4PQUHN3JPFGFNF3BBG653............ Y. Y. 0 0 (1,405,574) 0 0 (1,405,574) 0 27973 0
JPY/Currency Forward-201504-H 5U0XI89JRFVHWIBS4F54 Y. Y. 0 0 (5,703,996) 0 0 (5,703,996) 0 214,951 0
JPY/Currency Forward-201504-(S) C3GTMMZIHMY46P40IX74............ Y. Y. 0 0 (1,228,146) 0 0 (1,228,146) 0 47,478 0
JPY/Currency Forward-201504-J 5U0XI89JRFVHWIBS4F54 Y Y. 0 0 (6,645,736) 0 0 (6,645,736) 0 226,862 0
JPY/Currency Forward-201504-K. C3GTMMZIHMY46P40IX74............ Y. Y. 0 0 (7,387,145) 0 0 (7,387,145) 0 253,400 0
JPY/Currency Forward-201504-L(HY). 4PQUHN3JPFGFNF3BB653 Y. 0 0 (1,135,682) 0 0 (1,135,682) 0 15,796 0
JPY/Currency Forward-201504-M 5U0XI89JRFVHWIBS4F54 Y. 0 0 (8,458,589) 0 0 (8,458,589) 0 291,512 0
JPY/Currency Forward-201504-N OV6W8S6QX2D1J857QP30............ A Y. 0 0 (10,092,101) 0 0 (10,092,101) 0 346,042 0
JPY/Currency Forward-201504-O. C3GTMMZIHMY46P40IX74............ Y. Y. 0 0 (7,252,565) 0 0 (7,252,565) 0 297,646 0
JPY/Currency Forward-201504-P. 0V6W8S6QX2D1J857QP30............ Y Y. 0 0 (9,183,126) 0 0 (9,183,126) 0 379,676 0
JPY/Currency Forward-201504-Q(HY) 4PQUHN3JPFGFNF3BB653. Y Y 0 0 (826,274) 0 0 (826,274) 0 13,159 0
JPY/Currency Forward-201504-S. 0V6W8S6QX2D1J857QP30............ Y. Y. 0 0 (6,846,008) 0 0 (6,846,008) 0 342,826 0
JPY/Currency Forward-201504-T C3GTMMZIHMY46P40IX74............ Y. Y. 0 0 (9,259,044) 0 0 (9,259,044) 0 463,663 0
JPY/Currency Forward-201505-A. C3GTMMZIHMY46P40IX74............ Y. Y. 0 0 (7,957,470) 0 0 (7,957,470) 0 565,736 0
JPY/Currency Forward-201505-B. 0V6W8S6QX2D1J857QP30............ Y. Y. 0 0 (7,865,659) 0 0 (7,865,659) 0 613,139 0
JPY/Currency Forward-201505-C C3GTMMZIHMY46P40IX74............ Y. Y. 0 0 (8,199,143) 0 0 (8,199,143) 0 589,281 0
JPY/Currency Forward-201505-D 0V6W8S6QX2D1J857QP30............ Y. Y. 0 0 (7,597,507) 0 0 (7,597,507) 0 598,817 0
JPY/Currency Forward-201505-E C3GTMMZIHMY46P40IX74............ Y. Y. 0 0 (7,676,058) 0 0 (7,676,058) 0 619,830 0
JPY/Currency Forward-201505-F 5U0XI89JRFVHWIBS4F54 Y. Y. 0 0 (7,085,305) 0 0 (7,085,305) 0 606,529 0
JPY/Currency Forward-201505-G C3GTMMZIHMY46P40IX74............ Y. Y. 0 0 (4,534,973) 0 0 (4,534,973) 0 664,540 0
JPY/Currency Forward-201505-H 5U0XI89JRFVHWIBS4F54 Y. 0 0 (4,228,265) 0 0 (4,228,265) 0 653,955 0
JPY/Currency Forward-201505-1 0V6W8S6QX2D1J857QP30. Y 0 0 (2,403,015) 0 0 (2,403,015) 0 710,451 0
JPY/Currency Forward-201505-J 5U0XI89JRFVHWIBS4F54 Y. 0 0 (2,246,279) 0 0 (2,246,279) 0 689,409 0
JPY/Currency Forward-201505-K. C3GTMMZIHMY46P40IX74............ Y. Y. 0 1,605,596 0 1,605,596 1,605,596 0 1,605,596 622,392 622,392
JPY/Currency Forward-201505-L 0V6W8S6QX2D1J857QP30. Y 0 1,219,118 0 1,219,118 1,219,118 0 1,219,118 683,889 683,889
JPY/Currency Forward-201506-A. 5U0XI89JRFVHWIBS4F54 Y. 0 5,797,296 0 5,797,296 5,797,296 0 5,797,296 899,937 899,937
JPY/Currency Forward-201506-B. C3GTMMZIHMY46P40IX74............ Y. Y. 0 4,578,657 0 4,578,657 4,578,657 0 4,578,657 558,220 558,220
JPY/Currency Forward-201506-C 5U0XI89JRFVHWIBS4F54 Y. Y. 0 2,580,560 0 2,580,560 2,580,560 0 2,580,560 305,784 305,784
JPY/Currency Forward-201506-D C3GTMMZIHMY46P40IX74............ Y. Y. 0 4,532,656 0 4,532,656 4,532,656 0 4,532,656 644,321 644,321
JPY/Currency Forward-201506-E(HY) 4PQUHN3JPFGFNF3BB653. Y 0 3,120,402 0 3,120,402 3,120,402 0 3,120,402 284,915 284,915
JPY/Currency Forward-201506-F 5U0XI89JRFVHWIBS4F54 Y. 0 5,030,918 0 5,030,918 5,030,918 0 5,030,918 543,493 543,493
JPY/Currency Forward-201506-G 0V6W8S6QX2D1J857QP30. Y 0 4,003,926 0 4,003,926 4,003,926 0 4,003,926 496,285 496,285
JPY/Currency Forward-201506-H E570DZWZT7FF32TWEFAT6. Y. 0 2,209,441 0 2,209,441 2,209,441 0 2,209,441 656,440 656,440
JPY/Currency Forward-201506-1 7TH6GLXDRUGQFU57RNE97 Y 0 1,366,493 0 1,366,493 1,366,493 0 1,366,493 311,233 311,233
JPY/Currency Forward-201506-J 4PQUHN3JPFGFNF3BB653.. Y 0 656,011 0 656,011 656,011 0 656,011 153,633 153,633
JPY/Currency Forward-201506-K. G5GSEF7VJP5I70UK5573 Y. 0 1,655,119 0 1,655,119 1,655,119 0 1,655,119 442,943 442,943
JPY/Currency Forward-201506-L(HY) G5GSEF7VJP5I70UK5573 Y. 0 755,466 0 755,466 755,466 0 755,466 214,571 214,571
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Statement as of June 30, 2015 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
JPY/Currency Forward-201506-M G5GSEF7VJP5I70UK5573 Y. Y. 0 1,444,954 0 1,444,954 1,444,954 0 1,444,954 449,673 449,673
JPY/Currency Forward-201506-N(HY) OV6W8S6QX2D1J857QP30............ A Y. 0 1,387,198 0 1,387,198 1,387,198 0 1,387,198 398,473 398,473
JPY/Currency Forward-201506-O 7H6GLXDRUGQFU57RNEYY..........| Y. Y. 0 1,569,082 0 1,569,082 1,569,082 0 1,569,082 739,902 739,902
JPY/Currency Forward-201506-P. OV6W8S6QX2D1J857QP30............| Y. Y. 0 546,350 0 546,350 546,350 0 546,350 686,424 686,424
JPY/Currency Forward-201506-Q 4PQUHN3JPFGFNF3BB653 Y. Y. 0 5,102,510 0 5,102,510 5,102,510 0 5,102,510 849,252 849,252
JPY/Currency Forward-201506-R G5GSEF7VJP5I70UK5573 A Y. 0 3,909,914 0 3,909,914 3,909,914 0 3,909,914 680,242 680,242
JPY/Currency Forward-201506-S. 549300KUIHN585DKX254 Y. Y. 0 411,114 0 411,114 411,114 0 411,114 614,611 614,611
JPY/Currency Forward-201506-T. 4PQUHN3JPFGFNF3BB653 Y Y 0 907,372 0 907,372 907,372 0 907,372 767,283 767,283
JPY/Currency Forward-201506-U 7LTWFZYICNSX8D621K86 Y Y 0 657,808 0 657,808 657,808 0 657,808 725,296 725,296
JPY/Currency Forward-201506-V. W22LROWP2IHZNBB6K528 Y Y 0 0 (880,598) 0 0 (880,598) 0 787,084 0
JPY/Currency Forward-201506-W(HY). 4PQUHN3JPFGFNF3BB653. Y Y 0 0 (461,631) 0 0 (461,631) 0 582,579 120,948
JPY/Currency Forward-201506-X. 4PQUHN3JPFGFNF3BB653. Y Y 0 0 (711,981) 0 0 (711,981) 0 898,522 186,541
JPY/Currency Forward-201504-C (Buy) 5U0XI89JRFVHWIBS4F54 Y. Y. 0 0 (1,033,515) 0 0 (1,033,515) 0 84,391 0
JPY/Currency Forward-201504-D (Buy) 4PQUHN3JPFGFNF3BB653 Y Y 0 0 (889,522) 0 0 (889,522) 0 76,505 0
JPY/Currency Forward-201504-E (Buy) 4PQUHN3JPFGFNF3BB653. Y Y 0 700,153 0 700,153 700,153 0 700,153 122,889 122,889
JPY/Currency Forward-201504-F (Buy) C3GTMMZIHMY46P40IX74............ | Y. Y. 0 560,609 0 560,609 560,609 0 560,609 168,787 168,787
JPY/Currency Forward-201504-G(HY) (Buy) 4PQUHN3JPFGFNF3BB653. Y Y 0 159,376 0 159,376 159,376 0 159,376 27,973 27973
JPY/Currency Forward-201504-L(HY) (Buy) 4PQUHN3JPFGFNF3BB653. Y Y 0 89,999 0 89,999 89,999 0 89,999 15,796 15,796
JPY/Currency Forward-201504-Q(HY) (Buy) 4PQUHN3JPFGFNF3BB653. Y Y 0 74,974 0 74974 74,974 0 74,974 13,159 13,159
JPY/Currency Collar - FXOP2015-06-A receiver leg 4PQUHN3JPFGFNF3BB653 Y Y 0 0 (42) 0 0 (42) 0 559,017 558,975
JPY/Currency Collar - FXOP2015-06-A payer leg 4PQUHN3JPFGFNF3BB653 Y Y 0 1,448 0 1,448 1,448 0 1,448 559,017 559,017
JPY/Currency Collar - FXOP2015-06-B receiver leg 4PQUHN3JPFGFNF3BB653 Y Y 0 0 (42) 0 0 (42) 0 559,017 558,975
JPY/Currency Collar - FXOP2015-06-B payer leg 4PQUHN3JPFGFNF3BB653 Y Y 0 1,448 0 1,448 1,448 0 1,448 559,017 559,017
JPY/Currency Collar - FXOP2015-06-C receiver leg 7THBGLXDRUGQFU57RNE9T.......... Y. Y. 0 0 (4,183) 0 0 (4,183) 0 279,508 275,325
JPY/Currency Collar - FXOP2015-06-C payer leg 7TH6GLXDRUGQFU57RNE9T.......... Y. Y. 0 184 0 184 184 0 184 279,508 279,508
JPY/Currency Collar - FXOP2015-06-D receiver leg 549300KUIHN585DKX254 Y. Y. 0 0 (16,112) 0 0 (16,112) 0 250,867 234,755
JPY/Currency Collar - FXOP2015-06-D payer leg 549300KUIHN585DKX254 Y. Y. 0 22 0 22 22 0 22 250,867 250,867
JPY/Currency Collar - FXOP2015-06-E receiver leg G5GSEF7VJP5I70UK5573. Y. Y 0 0 (22,175) 0 0 (22,175) 0 501,733 479,558
JPY/Currency Collar - FXOP2015-06-E payer leg G5GSEF7VJP5I70UK5573 Y. Y. 0 35 0 35 35 0 35 501,733 501,733
JPY/Currency Collar - FXOP2015-06-F receiver leg TLTWFZYICNSX8D621K86 Y. Y. 0 0 (22,887) 0 0 (22,887) 0 501,733 478,846
JPY/Currency Collar - FXOP2015-06-F payer leg TLTWFZYICNSX8D621K86 Y. Y. 0 39 0 39 39 0 39 501,733 501,733
JPY/Currency Fwd - 201404-(US)-A KB1H1DSPRFMYMCUFXT09 Y. Y. 5,043,848 4,230,554 0 0 4,230,554 0 0 25,181 0
JPY/Currency Fwd - 201404-(US)-B KB1H1DSPRFMYMCUFXT09 Y. Y. 4,951,253 4,152,889 0 0 4,152,889 0 0 25,101 0
JPY/Currency Fwd - 201406-(US)-A KB1H1DSPRFMYMCUFXT09 Y. Y. 5,102,018 4,279,344 0 0 4,279,344 0 0 25,230 0
JPY/Currency Fwd - 201406-(US)-B KB1H1DSPRFMYMCUFXT09 Y. Y. 5,139,952 4,311,161 0 0 4,311,161 0 0 25,263 0
JPY/Currency Fwd - 201410-(US)-K KD3XUN7C6T14HNAYLUO2 Y Y 3,520,808 2,827,017 0 0 2,827,017 0 0 23,730 0
JPY/Currency Fwd - 201410-(US)-L KB1H1DSPRFMYMCUFXT09 Y. Y. 3,479,824 2,918,720 0 0 2,918,720 0 0 23,842 0
JPY/Currency Fwd - 201410-(US)-M KD3XUN7C6T14HNAYLUO2 Y. Y. 3,904,140 3,134,812 0 0 3,134,812 0 0 24,044 0
JPY/Currency Fwd - 201410-(US)-N KD3XUN7C6T14HNAYLUO2 Y. Y. 4,029,072 3,235,125 0 0 3,235,125 0 0 24,146 0
JPY/Currency Fwd - 201410-(US)-O. KB1H1DSPRFMYMCUFXT09 Y. Y. 3,868,216 3,244,486 0 0 3,244 486 0 0 24,174 0
JPY/Currency Fwd - 201411-(US)-A KD3XUN7C6T14HNAYLUO2 Y. Y. 1,031,335 828,106 0 0 828,106 0 0 21,689 0
JPY/Currency Fwd - 201411-(US)-B KD3XUN7C6T14HNAYLUO2 Y. Y. 1,066,249 856,140 0 0 856,140 0 0 21,718 0
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Statement as of June 30, 2015 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

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
JPY/Currency Fwd - 201412-(US)-A KD3XUN7CBT14HNAYLUO2 Y Y 655,771 526,548 0 0 526,548 0 0 21,382 0
JPY/Currency Fwd - 201412-(US)-C KD3XUN7C6T14HNAYLU02 Y Y 615,232 493,998 0 0 493,998 0 0 21,348 0
JPY/Currency Fwd - 201412-(US)-D. KD3XUN7C6T14HNAYLUO2 Y Y 549,812 441,469 0 0 441,469 0 0 21,295 0
JPY/Currency Fwd - 201412-(US)-F KB1H1DSPRFMYMCUFXT09 Y. Y. 1,134,155 951,279 0 0 951,279 0 0 42,696 0
JPY/Currency Fwd - 201412-(US)-I KD3XUN7C6T14HNAYLU02 Y Y 687,223 551,803 0 0 551,803 0 0 21,407 0
JPY/Currency Fwd - 201412-(US)-K KB1H1DSPRFMYMCUFXT09 Y Y 860,904 722,088 0 0 722,088 0 0 21,600 0
JPY/Currency Fwd - 201412-(US)-M KD3XUN7C6T14HNAYLUO2 Y. Y. 795,502 638,745 0 0 638,745 0 0 21,496 0
JPY/Currency Fwd - 201412-(US)-N KD3XUN7C6T14HNAYLUO2 Y Y 909,585 730,347 0 0 730,347 0 0 21,590 0
JPY/Currency Fwd - 201412-(US)-O. KB1H1DSPRFMYMCUFXT09 Y Y 878,403 736,765 0 0 736,765 0 0 21,615 0
JPY/Currency Fwd - 201412-(US)-Q KB1H1DSPRFMYMCUFXT09 Y Y 950,162 796,953 0 0 796,953 0 0 21,676 0
JPY/Currency Fwd - 201412-(US)-R KD3XUN7C6T14HNAYLUO2 Y Y 951,994 764,399 0 0 764,399 0 0 21,624 0
JPY/Currency Fwd - 201412-(US)-S KD3XUN7C6T14HNAYLUO2 Y Y 871,668 699,902 0 0 699,902 0 0 21,559 0
JPY/Currency Fwd - 201412-(US)-T. KB1H1DSPRFMYMCUFXT09 Y Y 975,392 818,115 0 0 818,115 0 0 21,698 0
JPY/Currency Fwd - 201412-(US)-U KB1H1DSPRFMYMCUFXT09 Y Y 952,147 798,618 0 0 798,618 0 0 21,678 0
JPY/Currency Fwd - 201412-(US)-V. C3GTMMZIHMY46P40IX74... Y. Y. 1,472,072 1,081,418 0 0 1,081,418 0 0 21,958 0
JPY/Currency Fwd - 201412-(US)-Y C3GTMMZIHMY46P40IXT7 Y. Y. 1,478,904 1,086,437 0 0 1,086,437 0 0 21,963 0
JPY/Currency Fwd - 201412-(US)- C3GTMMZIHMY46P40IX74... Y. Y. 1,272,547 934,842 0 0 934,842 0 0 21,808 0
JPY/Currency Fwd - 201412-(US)-AC C3GTMMZIHMY46P40IX74............ Y. Y. 1,286,451 945,057 0 0 945,057 0 0 21,819 0
JPY/Currency Fwd - 201412-(US)-AD KD3XUN7C6T14HNAYLU02 Y. Y. 738,298 592,813 0 0 592,813 0 0 21,449 0
JPY/Currency Fwd - 201412-(US)-AF KB1H1DSPRFMYMCUFXTO09.......... Y. Y. 1,106,355 927,961 0 0 927,961 0 0 42,672 0
JPY/Currency Fwd - 201502-(US)-A KD3XUN7C6T14HNAYLU02 Y 932,827 749,009 0 0 749,009 0 0 49,310 0
JPY/Currency Fwd - 201503-(US)-A KD3XUN7C6T14HNAYLU02 Y 284,947 228,797 0 0 228,797 0 0 48,098 0
JPY/Currency Fwd - 201503-(US)-B KD3XUN7C6T14HNAYLUO2 Y Y 320,454 257,307 0 0 257,307 0 0 71,003 7,857
JPY/Currency Fwd - 201503-(US)-D. C3GTMMZIHMY46P40IX74............ Y. Y. 513,401 377,156 0 0 377,156 0 0 48,472 0
JPY/Currency Fwd - 201503-(US)-F, KD3XUN7C6T14HNAYLU02 Y. Y. 443,117 355,799 0 0 355,799 0 0 71,341 0
JPY/Currency Fwd - 201503-(US)-G. KD3XUN7C6T14HNAYLUO2 Y. Y. 659,224 529,321 0 0 529,321 0 0 71,937 0
JPY/Currency Fwd - 201503-(US)-H KD3XUN7C6T14HNAYLU02 Y Y 843,209 677,051 0 0 677,051 0 0 49,142 0
JPY/Currency Fwd - 201503-(US)-J KD3XUN7C6T14HNAYLUO2 Y Y 851,616 683,801 0 0 683,801 0 0 72,467 0
JPY/Currency Fwd - 201504-(US)-B KB1H1DSPRFMYMCUFXT09 Y. Y. 590,648 495,409 0 0 495,409 0 0 48,768 0
JPY/Currency Fwd - 201504-(US)-C C3GTMMZIHMY46P40IX74............ Y Y. 684,205 502,633 0 0 502,633 0 0 71912 0
JPY/Currency Fwd - 201505-(US)-A KD3XUN7C6T14HNAYLUO2 Y Y 544,359 437,091 0 0 437,091 0 0 21,290 0
JPY/Currency Fwd - 201505-(US)-B KD3XUN7C6T14HNAYLUO2 Y. Y. 498,634 400,376 0 0 400,376 0 0 21,253 0
JPY/Currency Fwd - 201505-(US)-C KD3XUN7C6T14HNAYLUO2 Y. Y. 495,193 397,613 0 0 397,613 0 0 21,250 0
JPY/Currency Fwd - 201505-(US)-D. KD3XUN7C6T14HNAYLUO2 Y. Y. 600,321 482,025 0 0 482,025 0 0 21,336 0
JPY/Currency Fwd - 201505-(US)-E C3GTMMZIHMY46P40IX74............ Y. Y. 756,389 555,661 0 0 555,661 0 0 21,421 0
JPY/Currency Fwd - 201505-(US)-F, C3GTMMZIHMY46P40IX74............ Y. Y. 559,366 410,923 0 0 410,923 0 0 21,274 0
JPY/Currency Fwd - 201505-(US)-G. KD3XUN7C6T14HNAYLUO2 Y. Y. 530,973 426,342 0 0 426,342 0 0 21,279 0
JPY/Currency Fwd - 201505-(US)-H C3GTMMZIHMY46P40IX74... Y. Y. 555,771 408,282 0 0 408,282 0 0 21,271 0
JPY/Currency Fwd - 201505-(US)-I KD3XUN7C6T14HNAYLUO2 Y. Y. 731,957 587,722 0 0 587,722 0 0 48,934 0
JPY/Currency Fwd - 201505-(US)-J KB1H1DSPRFMYMCUFXT09 Y. Y. 677,926 568,614 0 0 568,614 0 0 72,168 0
JPY/Currency Fwd - 201506-(US)-A C3GTMMZIHMY46P40IX74............ Y. Y. 0 0 (282,095) 0 0 (282,095) 0 46,938 0
JPY/Currency Fwd - 201506-(US)-B C3GTMMZIHMY46P40IX74............ Y. Y. 0 0 (283,946) 0 0 (283,946) 0 69,217 0
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Statement as of June 30, 2015 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

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
JPY/Currency Fwd - 201506-(US)-H KD3XUN7CBT14HNAYLUO2 Y Y 0 0 (347,937) 0 0 (347,937) 0 65,782 0
JPY/Currency Fwd - 201506-(US)-I C3GTMMZIHMY46P40IX74............ Y. Y. 0 0 (384,121) 0 0 (384,121) 0 96,950 0
JPY/Currency Fwd - 201506-(US)-L KB1H1DSPRFMYMCUFXT09 Y. Y. 0 0 (177,685) 0 0 (177,685) 0 75,771 0
JPY/Currency Fwd - 201506-(US)-M KB1H1DSPRFMYMCUFXT09 Y Y 0 0 (189,700) 0 0 (189,700) 0 111,699 0
JPY/Currency Fwd - 201410-(US)-T. KB1H1DSPRFMYMCUFXT09 Y Y 3,732,797 3,130,903 0 0 3,130,903 0 0 123,018 0
JPY/Currency Fwd - 201410-(US)-U KD3XUN7CBT14HNAYLUO2 Y Y 3,557,048 2,856,116 0 0 2,856,116 0 0 121,533 0
JPY/Currency Fwd - 201410-(US)-V. KB1H1DSPRFMYMCUFXT09 Y Y 3,353,827 2,813,039 0 0 2,813,039 0 0 121,366 0
JPY/Currency Fwd - 201410-(US)-W. KD3XUN7C6T14HNAYLUO2 Y Y 3,508,509 2,817,142 0 0 2,817,142 0 0 121,330 0
JPY/Currency Fwd - 201411-(US)-C KB1H1DSPRFMYMCUFXT09 Y. Y. 1,036,129 869,058 0 0 869,058 0 0 111,263 0
JPY/Currency Fwd - 201412-(US)-B KB1H1DSPRFMYMCUFXT09 Y. Y. 1,341,157 1,124,903 0 0 1,124,903 0 0 219,340 3,085
JPY/Currency Fwd - 201412-(US)-E KB1H1DSPRFMYMCUFXT09 Y Y 641,977 538,462 0 0 538,462 0 0 109,545 6,030
JPY/Currency Fwd - 201412-(US)-G. KB1H1DSPRFMYMCUFXT09 Y. Y. 492,746 413,293 0 0 413,293 0 0 108,895 29,442
JPY/Currency Fwd - 201412-(US)-H KD3XUN7C6T14HNAYLUO2 Y. Y. 415,378 333,526 0 0 333,526 0 0 108,400 26,548
JPY/Currency Fwd - 201412-(US)-J KB1H1DSPRFMYMCUFXT09 Y. Y. 710,309 595,776 0 0 595,776 0 0 109,843 0
JPY/Currency Fwd - 201412-(US)-L KB1H1DSPRFMYMCUFXT09 Y Y 937,158 786,046 0 0 786,046 0 0 110,832 0
JPY/Currency Fwd - 201412-(US)-P KD3XUN7C6T14HNAYLU02 Y. Y. 1,038,640 833,971 0 0 833,971 0 0 111,005 0
JPY/Currency Fwd - 201412-(US)-W. KB1H1DSPRFMYMCUFXTO09.......... Y. Y. 1,341,382 1,125,091 0 0 1,125,091 0 0 112,594 0
JPY/Currency Fwd - 201412-(US)-X KB1H1DSPRFMYMCUFXT09 Y. Y. 1,359,636 1,140,402 0 0 1,140,402 0 0 112,674 0
JPY/Currency Fwd - 201412-(US)-AA KB1H1DSPRFMYMCUFXTO09.......... Y. Y. 1,159,889 972,863 0 0 972,863 0 0 111,803 0
JPY/Currency Fwd - 201412-(US)-AB KB1H1DSPRFMYMCUFXTO09.......... Y. Y 1,194,922 1,002,247 0 0 1,002,247 0 0 111,956 0
JPY/Currency Fwd - 201412-(US)-AE KD3XUN7C6T14HNAYLUO2 Y 798,720 641,329 0 0 641,329 0 0 110,003 0
JPY/Currency Fwd - 201501-(US)-A KD3XUN7C6T14HNAYLU02 Y. 1,402,859 1,126,419 0 0 1,126,419 0 0 112,528 0
JPY/Currency Fwd - 201503-(US)-C KB1H1DSPRFMYMCUFXTO09.......... Y. Y. 297,266 249,334 0 0 249,334 0 0 89,536 41,603
JPY/Currency Fwd - 201503-(US)-E KB1H1DSPRFMYMCUFXTO09.......... Y. Y 434,569 364,497 0 0 364,497 0 0 90,033 19,961
JPY/Currency Fwd - 201503-(US)-I KD3XUN7C6T14HNAYLUO2 Y Y 857,731 688,711 0 0 688,711 0 0 91,348 0
JPY/Currency Fwd - 201504-(US)-A C3GTMMZIHMY46P40IX74............ | Y. Y. 480,790 353,200 0 0 353,200 0 0 82,225 0
JPY/Currency Fwd - 201504-(US)-D. C3GTMMZIHMY46P40IXT7 Y. Y. 678,569 498,492 0 0 498,492 0 0 90,599 0
JPY/Currency Fwd - 201504-(US)-E KB1H1DSPRFMYMCUFXT09 Y. Y. 235,031 197,133 0 0 197,133 0 0 51,747 13,850
JPY/Currency Fwd - 201505-(US)-K C3GTMMZIHMY46P40IX74............ Y. Y. 791,536 581,481 0 0 581,481 0 0 85,625 0
JPY/Currency Fwd - 201506-(US)-C C3GTMMZIHMY46P40IX74............ Y. Y. 0 0 (280,635) 0 0 (280,635) 0 82,128 0
JPY/Currency Fwd - 201506-(US)-D. KD3XUN7C6T14HNAYLUO2 Y 0 0 (257,754) 0 0 (257,754) 0 113,084 0
JPY/Currency Fwd - 201506-(US)-E KB1H1DSPRFMYMCUFXT09 Y. 0 0 (186,570) 0 0 (186,570) 0 87,297 0
JPY/Currency Fwd - 201506-(US)-J C3GTMMZIHMY46P40IX74............ Y. Y. 0 0 (375,965) 0 0 (375,965) 0 115,047 0
JPY/Currency Fwd - 201506-(US)-K KD3XUN7C6T14HNAYLUO2 Y Y 0 0 (249,657) 0 0 (249,657) 0 113,130 0
JPY/Currency Fwd - 201506-(US)-N C3GTMMZIHMY46P40IX74............ Y. Y. 0 0 (172,883) 0 0 (172,883) 0 132,524 0
JPY/Currency Fwd - 201506-(US)-O. KB1H1DSPRFMYMCUFXT09 Y. Y. 0 0 (113,708) 0 0 (113,708) 0 113,975 268
JPY/Currency Fwd - 201506-(US)-P KD3XUN7C6T14HNAYLUO2 Y Y 0 0 (70,800) 0 0 (70,800) 0 90,461 19,661
JPY/Currency Fwd - 201504-(US)-F, KD3XUN7C6T14HNAYLUO2 Y Y 307,595 246,982 0 0 246,982 0 0 77,922 17,309
JPY/Currency Fwd - 201506-(US)-F, KD3XUN7C6T14HNAYLUO2 Y. Y. 0 0 (143,204) 0 0 (143,204) 0 73,131 0
JPY/Currency Fwd - 201506-(US)-G. KD3XUN7C6T14HNAYLUO2 Y Y 0 0 (199,265) 0 0 (199,265) 0 120,283 0
JPY/Currency Fwd - 201506-(US)-Q 0V6W8S6QX2D1J857QP30. Y. Y 0 0 (53,530) 0 0 (53,530) 0 76,360 22,831
JPY/Currency Fwd - 201506-(US)-R 0V6W8S6QX2D1J857QP30. Y. Y 0 0 (72,142) 0 0 (72,142) 0 127,310 55,168
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Statement as of June 30, 2015 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

0299999. Total NAIC 1 Designation 104,460,000 141,725,506 (175,558,834) 56,636,248 141,725,506 (175,558,834) 56,636,248 36,646,322 18,887,226
0999999. Gross Totals 104,460,000 141,725,506 (175,558,834) 56,636,248 141,725,506 (175,558,834) 56,636,248 36,646,322 18,887,226
1. Offset per SSAP No. 64 0 0

2. Net after right of offset per SSAP No. 64 141,725,506 (175,558,834)




Statement as of June 30, 2015 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

BARCLAYS BANK PLC LONDON.........cocomvvevmmmmevivmmniesnsnninnens G5GSEF7VJP5I70UK5573..... TREASURY. J26161 2T 5 | JAPAN (GOVERNMENT OF) 20YR #130 1,239,869 1,094,324 1,111,391 [.09/20/2031 | .........Vorovvoenes

BANK OF TOKYO MITSUBISHI UFJ, LTD......ccccovccccvsccrcras C3GTMMZIHMY46P40IX74.... | TREASURY. J26161 T8 2 | JAPAN (GOVERNMENT OF) 20YR #127 57,933,712 50,355,247 51,673,211 | .03/20/2031 | .

CITIBANK, N.A E570DZWZ7FF32TWEFATS... | TREASURY. J26161 2T 5 | JAPAN (GOVERNMENT OF) 20YR #130 1,295,386 1,143,324 1,161,154 |.09/20/2031 .

J.P. MORGAN CHASE BANK, N.A........cvviiiiinnnnnriiiisnirinnnns 7TH6GLXDRUGQFU57RNEY7. | TREASURY. J26161 2T 5 | JAPAN (GOVERNMENT OF) 20YR #130 777,232 685,994 696,693 |.09/20/2031 | .

MIZUHO BANK RBOPEZSDGCO3JS6CEU02.. | TREASURY. J26161 T8 2 | JAPAN (GOVERNMENT OF) 20YR #127 62,781,878 54,569,212 55,997,469 |.03/20/2031 | .........V.............

MORGAN STANLEY & CO INTERNATIONAL .........ccocveneee 4PQUHN3JPFGFNF3BB653... | TREASURY. J26161 2T 5 | JAPAN (GOVERNMENT OF) 20YR #130 13,980,915 12,339,731 12,532,173 |.09/20/2031 [ ...V

SUMITOMO MITSUI BANKING CORPORATION 5U0XIB9JRFVHWIBS4F54...... TREASURY. J26161 T8 2 | JAPAN (GOVERNMENT OF) 20YR #127 37,949,118 32,984,892 33,848,216 | .03/20/2031 .........V............

0199999. Totals 175,958,109 153,172,724 157,020,306 XXX

Collateral Pledged to Reporting Entity

GOLDMAN SACHS GROUP INC........cccceeemmicrenscississiscsssns KD3XUN7C6T14HNAYLUO2... | CASH CASH 39,950,000 39,950,000 XXX XXXewrrererannns

WELLS FARGO KB1H1DSPRFMYMCUFXT09. | CASH CASH 53,980,000 53,980,000 XXX PO

BANK OF TOKYO-MITSUBISHI UFJ LTD C3GTMMZIHMY46P40IX74.... | CASH CASH 10,530,000 10,530,000 XXX XXX

0299999. Totals 104,460,000 | ........cccccc.c...... 104,460,000 XXX XXX XXX




statement as of June 30, 2015 ofthe American Family Life Assurance Company of Columbus (Aflac)

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIC
Designation /
Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
Short-Term || ted Assets (Schedule DA Type)

066922 76 6 |BLACKROCK CASH-PRIME-INS - Money Funds 4,700,000 4,700,000 | 07/01/2015...
116041 62 8 |CITIE (A1/P1 Money Markets) - Repo 8,807,000 8,807,000 | 10/01/2015...
91127R  AA 5 | UNITED OVERSEAS BANK LTD 42DIB 0.2436% 7/10/2015 - Floating Rate Notes 2,999,958 2,999,999 | 07/10/2015...
65558E  XP 8 | NORDEA BANK FINLAND NY - Floating Rate Note: 405,996 406,023 | 07/17/2015...
20272A  JL 1 | COMMONWEALTH BANK OF AUSTRALIA 42DIB 0.235% 7/20/2015 - Floating Rate Notes 700,008 700,000 | 07/20/2015...
632537 XU 7 |NATIONAL AUSTRALIA BANK LTD - Floating Rate Note: 4,699,845 4,700,000 | 07/24/2015...
06417H QV 1 | BANK OF NOVA SCOTIA HOUS - Floating Rate Notes 4,698,966 4,700,000 | 07/29/2015...
46640E AW 8 | JP MORGAN SECURITIES LLC (3A3) CPIB 0.2955% 7/29/2015.. - Floating Rate Note! 4,546,417 4,546,000 | 07/29/2015...
40433F DY 2 |HSBC BANK PLC 42DIB 0.2369% 8/5/2015. - Floating Rate Notes 3,599,953 3,600,000 | 08/05/2015...
94988E 6E 3 | WELLS FARGO BANK NA - Floating Rate Notes. 899,550 900,000 | 08/06/2015...
63253L YK 5 | NATIONAL AUSTRALIA FUNDING (DEL) INC 42DIB 0.2321% 8/18/2015 - Floating Rate Notes. 3,999,636 4,000,000 | 08/18/2015...
20272A  JQ 0 | COMMONWEALTH BANK AUST 42DIB FRN 8/20/2015 - Floating Rate Note: 3,780,794 3,779,917 | 08/20/2015...
06417L  AE 7 | BANK OF NOVA SCOTIA 42DIB 0.26095% 9/4/2015. - Floating Rate Notes. 3,899,848 3,899,986 | 09/04/2015...
21684B VS 0 | RABOBANK NEDERLAND NY - Floating Rate Notes 4,859,397 4,860,000 | 09/04/2015...
0556C5 X2 7 |BMW US CAPITAL LLC.. - Floating Rate Notes 3,834,341 3,834,000 | 09/11/2015...
22536E L3 8 |CREDIT INDUSTRIEL COMMERCIAL/NEW YORK - Floating Rate Notes. 1,299,936 1,300,000 |09/18/2015...
21684B  YY 4 | RABOBANK NEDERLAND NY - Floating Rate Notes 399,872 400,000 | 09/21/2015...
06053P EZ 6 | BANK OF AMERICA NA - Floating Rate Notes 3,900,390 3,900,000 | 10/01/2015...
06366B NE 6 |BANK OF MONTREAL CHICAGO - Floating Rate Notes. 3,899,895 3,901,086 | 10/01/2015...
22536E L5 3 |CREDIT INDUST ET COMM NY - Floating Rate Note: 4,599,775 4,600,000 | 10/02/2015...
83051H Y7 5 | SKANDINAV ENSKILDA BK NY. - Floating Rate Notes 2,997,330 3,000,000 | 10/02/2015...
83051H Y7 5 | SKANDINAV ENSKILDA BK NY. - Floating Rate Notes. 1,298,843 1,300,000 | 10/02/2015...
94988E FV 5 |WELLS FARGO BANK NA - Floating Rate Notes. 1,298,700 1,300,000 | 10/02/2015...
06366C D6 2 | BANK OF MONTREAL CHICAGO - Floating Rate Notes. 1,299,961 1,300,000 | 10/06/2015...
06053P FF 9 |BANK OF AMERICA NA - Floating Rate Notes 4,000,400 4,000,000 | 10/08/2015...
06366C F3 7 | BANK OF MONTREAL CHICAGO - Floating Rate Notes. 4,099,873 4,100,000 | 10/09/2015...
67984V AQ 3 |OLD LINE FUNDING LLC - Floating Rate Notes, 877,912 878,000 | 10/09/2015...
06053P  FP 7 | BANK OF AMERICA NA - Floating Rate Notes 1,100,110 1,100,000 | 10/13/2015...
87019T N9 9 | SWEDBANK (NEW YORK) - Floating Rate Notes 3,991,600 4,000,000 | 10/14/2015...
94988E FP 8 |WELLS FARGO BANK NA - Floating Rate Notes. 1,299,519 1,300,000 | 10/19/2015...
05574R  VE 2 |BNP PARIBAS NEW YORK - Floating Rate Note: 499,130 500,000 | 10/20/2015...
606890 CX 9 |MIZUHO BANK LTD/NY - Floating Rate Notes 1,099,930 1,100,000 | 10/22/2015...
2332K4 EE 0 | DNBNOR BANK ASA 42DIB 0.2765% 10/23/2015 - Floating Rate Note 647,970 648,000 | 10/23/2015...
67984R  AG 4 | OLD LINE FUNDING LLC - Floating Rate Notes. 396,988 397,000 | 10/23/2015...
19422E  AD 1 | COLLATERALIZED CP CO LLC - Floating Rate Notes 4,700,000 4,700,000 | 10/28/2015...
40428A E6 0 |HSBC BANK USA NA - Floating Rate Notes 2,699,819 2,700,000 | 11/02/2015...
06538 XA 9 | BANK TOKYO-MIT UFJ NY. - Floating Rate Note: 3,199,296 3,200,000 | 11/05/2015...
83051H 2E 5 | SKANDINAV ENSKILDA BANK - Floating Rate Notes 3,999,728 4,000,000 | 11/05/2015...
06053P GE 1 |BANK OF AMERICA NA. - Floating Rate Note: 1,900,000 1,900,000 | 11/06/2015...
63254G  AE 5 | NATIONAL AUSTRALIA BANK 42DIB 0.2428% 11/9/2015 - Floating Rate Notes 3,699,700 3,700,000 | 11/09/2015...
89113E PZ 3 | TORONTO DOMINION BANK NY - Floating Rate Note 2,600,000 2,600,000 | 11/10/2015...
06366C Q2 7 | BANK OF MONTREAL CHICAGO - Floating Rate Notes 1,299,662 1,300,000 | 11/12/2015...
65558L EP 3 | NORDEA BANK FINLAND NY - Floating Rate Note: 2,599,899 2,600,000 | 11/13/2015...
87019T S5 2 | SWEDBANK (NEW YORK) - Floating Rate Notes 1,100,000 1,100,000 | 11/13/2015...
36966S 5R 1 | GENERAL ELEC CAP CORP CPIB 0.2567% 11/16/2015 - Floating Rate Notes. 4,000,000 4,000,000 | 11/16/2015...
86563K ZE 6 | SUMITOMO MITSUI BANK NY - Floating Rate Notes 3,490,830 3,500,000 | 11/16/2015...
13606 H9 3 | CANADIAN IMPERIAL BANK OF COMMERCE (NEW YORK) - Floating Rate Note 4,297,635 4,300,000 | 11/18/2015...
89112U M7 3 | TORONTO DOMINION BANY NY - Floating Rate Notes 4,399,604 4,400,000 | 11/18/2015...
94988E B3 1 |WELLS FARGO BANK NA - Floating Rate Notes. 2,297,332 2,300,000 | 11/18/2015...
86563K ZM 8 |SUMITOMO MITSUI TRUST NY - Floating Rate Notes 2,274,407 2,276,000 | 11/19/2015...
83051H 2M 7 | SKANDINAV ENSKILDA BK NY - Floating Rate Notes 3,698,261 3,700,000 | 11/20/2015...
78009N  UT 1 |ROYAL BANK OF CANADA NY - Floating Rate Note: 1,200,000 1,200,000 | 11/25/2015...
87019T W2 4 | SWEDBANK (NEW YORK).. - Floating Rate Notes 1,100,000 1,100,000 | 12/01/2015...
65602T PT 2 |NORINCHUKIN BANK (NEW YORK). - Floating Rate Notes 3,600,000 3,600,000 | 12/02/2015...
89233A FM 6 | TOYOTAMOTOR CREDIT CORP CPIB 0.265% 12/4/2015 - Floating Rate Notes. 3,730,000 3,730,000 | 12/04/2015...
06538) E3 6 | BANK TOKYO-MIT UFJ NY - Floating Rate Notes, 3,600,000 3,600,000 | 12/07/2015...
606890 FM 0 | MIZUHO BANK LTD (NEW YORK) - Floating Rate Notes 800,000 800,000 | 12/07/2015...
22536E M8 6 |CREDITINDUST ET COMM NY - Floating Rate Note 1,600,000 1,600,000 | 12/08/2015...
2332K4 EJ 9 |DNBBANKASA. - Floating Rate Notes 3,400,000 3,400,000 | 12/09/2015...
869580 VK 5 | SVENSKA HANDELSBANKEN NY - Floating Rate Notes 3,499,842 3,500,000 | 12/09/2015...
06366C XP 8 | BANK OF MONTREAL CHICAGO - Floating Rate Notes. 499,955 500,000 | 12/11/2015...
606890 FU 2 |MIZUHO BANK LTD/NY - Floating Rate Note 2,700,000 2,700,000 | 12/15/2015...
869580 VR 0 | SVENSKA HANDELSBANKEN INC (NEW YORK) BRANCH - Floating Rate Notes. 3,598,556 3,600,000 | 12/17/2015...
40433F ES 4 |HSBC BANKPLC 42DIB 0.3115% 12/23/2015 - Floating Rate Notes 2,511,754 2,512,256 | 12/23/2015...
78009N TF 3 [ROYAL BANK OF CANADA NY. - Floating Rate Notes 4,899,240 4,900,000 | 01/06/2016...
40428A C4 7 |HSBC BANK USA NA. - Floating Rate Notes. 2,198,108 2,200,000 | 02/03/2016...
21684B  TQ 7 | RABOBANKNEDERLAND NY - Floating Rate Notes 2,299,080 2,300,000 | 02/05/2016...
13606) TL 3 | CANADIAN IMP BK COMM NY - Floating Rate Note: 4,299,725 4,300,000 | 02/10/2016...
94988E FA 1 |WELLS FARGO BANK NA. - Floating Rate Notes 2,952,311 2,955,000 | 03/04/2016...
06417H  J3 1 | BANK OF NOVA SCOTIA HOUS - Floating Rate Note 2,098,362 2,100,000 | 03/11/2016...
65558L  BX 9 | NORDEA BANK FINLAND NY - Floating Rate Notes 4,096,925 4,100,000 | 03/11/2016...
96121T ZD 3 | WESTPAC BANKING CORP NY - Floating Rate Note: 4,847,373 4,855,000 | 03/14/2016...
65558L CG 5 | NORDEA BANK FINLAND NY - Floating Rate Notes 4,254,807 4,258,000 | 03/18/2016...
96121T ZF 8 | WESTPAC BANKING CORP NY - Floating Rate Note: 2,700,000 2,700,000 | 03/22/2016...
78009N TY 2 |ROYAL BANK OF CANADA NY - Floating Rate Notes. 4,099,356 4,100,000 | 04/13/2016...
9612C4 QP 9 | WESTPAC BANKING CORP 42DIB 0.30125% 4/21/2016. - Floating Rate Note: 2,217,636 2,218,000 | 04/21/2016...
06417H Q6 6 | BANK OF NOVA SCOTIA HOUS - Floating Rate Notes 2,300,000 2,300,000 | 04/26/2016...
20272A  LZ 7 | COMMONWEALTH BANK AUST 42DIB 0.30025% 4/29/2016.. - Floating Rate Note: 799,931 799,938 | 04/29/2016...
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statement as of June 30, 2015 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
NAIC
Designation /
Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
96121T ZP 6 | WESTPAC BANKING CORP NY - Floating Rate Note: 2,099,649 2,100,000 | 05/04/2016...
20272A°  MD 5 | COMMONWEALTH BANK AUST 42DIB 0.3056% 5/9/2016 - Floating Rate Notes 3,898,908 3,899,830 | 05/09/2016...
13606 LK 3 | CANADIAN IMP BK COMM NY - Floating Rate Note: 2,935,238 2,939,314 | 05/13/2016...
21684B  UH 5 | RABOBANK NEDERLAND NY - Floating Rate Notes 4,496,805 4,500,000 | 05/19/2016...
89113E RU 2 | TORONTO DOMINION BANK NY - Floating Rate Note: 354,934 355,000 | 06/08/2016...
05253M EX 8 | AUSTRALIA & NEW ZEALAND BANKING GROUP LTD 42DIB - Floating Rate Note: 3,500,000 3,500,000 | 06/16/2016...
63873K V3 8 | NATIXIS (NEW YORK) CP 8/3/2015 - Commercial Paper. 1,699,716 1,699,626 | 08/03/2015...
83369C V4 3 | SOCIETE GENERALE 42D 8/4/2015 - Commercial Paper. 3,599,377 3,599,201 | 08/04/2015...
51489H VJ 1 [ LANDESBANK HESSEN-THUERIGEN GZ (NEW YORK) 42D 8/18/2015 - Commercial Paper. 3,743,057 3,742,952 | 08/18/2015...
63873K  VJ 3 | NATIXIS NEW YORK (CAYMAN) CP 8/18/2015 - Commercial Paper. 299,918 299,908 | 08/18/2015...
22533U VM 2 | CREDIT AGRICOLE CIB (NEW YORK) CP 8/21/2015 - Commercial Paper. 4,585,197 4,584,506 | 08/21/2015...
63873K W9 4 [ NATIXIS (NEW YORK) CP 9/9/2015 - Commercial Paper. 3,198,499 3,198,444 | 09/09/2015...
63873K WA 1 | NATIXIS (NEW YORK) CP 9/10/2015 - Commercial Paper. 499,760 499,763 | 09/10/2015...
22533U WE 9 | CREDIT AGRICOLE CIB (NEW YORK) CP 9/14/2015 - Commercial Paper. 2,998,740 2,998,438 | 09/14/2015...
8999999  Total - Short-Term Invested Assets (Schedule DA Type) 261,508,775 261,578,187 XXX
Cash (Schedule E Part 1 Type)
69033P 3R 9 | OVERSEA-CHINESE BK CO NY - Certificate of Deposit. 4,010,988 4,011,000 | 07/10/2015...
51489N  HZ 8 [ LANDESBANK HESSEN-NY - Certificate of Deposit. 1,800,014 1,800,000 | 07/16/2015...
23328A KU 7 | DZ BANK NY - Certificate of Deposit. 2,800,000 2,800,000 | 07/20/2015...
606890 BM 4 [ MIZUHO BANK LTD/NY - Certificate of Deposit. 400,023 400,004 | 07/21/2015...
86563K YR 8 | SUMITOMO MITSUI TRUST NY - Certificate of Deposit 1,500,057 1,500,000 | 07/27/2015...
51489N  HK 1 [ LANDESBANK HESSEN-NY - Certificate of Deposit. 3,796,342 3,796,000 | 08/03/2015...
86563R QA 9 [ SUMITOMO MITSUI BANK NY - Certificate of Deposit 4,500,211 4,500,000 | 08/04/2015...
86563R  RR 1 | SUMITOMO MITSUI BANK NY - Certificate of Deposit 300,020 300,000 | 08/11/2015...
22533M K9 1 | CREDIT AGRICOLE CIB (NEW YORK). - Certificate of Deposit 900,131 900,000 | 08/14/2015...
63873F QY 7 | NATIXIS NY BRANCH - Certificate of Deposit. 608,021 608,000 | 08/20/2015...
60689D DV 2 [ MIZUHO BANK LTD/NY - Certificate of Deposit. 3,600,302 3,600,000 | 08/25/2015...
60689D DV 2 [ MIZUHO BANK LTD/NY - Certificate of Deposit. 300,025 300,000 | 08/25/2015...
65602T PP 0 | NORINCHUKIN BANK NY - Certificate of Deposit. 1,955,023 1,955,000 | 09/01/2015...
83369T UX 3 | SOCIETE GENERALE SA (NEW YORK) - Certificate of Deposit. 1,099,986 1,100,000 | 09/02/2015...
86563K ZQ 9 | SUMITOMO MITSUI TRUST NY - Certificate of Deposit 521,054 521,000 | 09/02/2015...
22536T ND 1 | CREDIT INDUST ET COMM NY - Certificate of Deposit 1,900,110 1,900,000 | 09/08/2015...
83369T VD 6 | SOCIETE GENERALE SA (NEW YORK) - Certificate of Deposit. 3,600,090 3,600,000 | 09/08/2015...
83369T VH 7 | SOCIETE GENERALE SA (NEW YORK) - Certificate of Deposit 900,004 900,000 | 09/09/2015...
86563R WX 2 [ SUMITOMO MITSUI BANK NY - Certificate of Deposit 3,633,091 3,633,000 | 09/14/2015...
86563K C2 7 | SUMITOMO MITSUI TRUST NY - Certificate of Deposit 1,027,985 1,028,000 | 09/17/2015...
CASH (21,674) (21,674)
9099999. _ Total - Cash (Schedule E Part 1 Type) 39,131,803 39,130,330 XXX
Cash Equivalents (Schedle E Part 2 Type)
117168 71 3 [ BNP O ("A" Corps, A1/P1 Money Market) - Repo 1,624,021 1,624,021 | 07/01/2015...
117176 27 6 [ ROYAL D (Agency MBS & PASS Throughs) - Repo. 61,424,693 61,424,693 | 07/01/2015...
117168 11 7 [HSBC A(T Bills, Notes, Bonds & STRIPS) - Repo 9,200,000 9,200,000 | 07/07/2015...
2254EB U2 5 | CREDIT SUISSE AG (NEW YORK) CP 7/2/2015 - Commercial Paper. 4,338,948 4,338,972 | 07/02/2015...
69033R UL 8 [ OVERSEA-CHINESE BANKING CORP LTD CP 7/20/2015 - Commercial Paper. 4,576,698 4,576,565 | 07/20/2015...
92646L  UT 5 | VICTORY RECEIVABLES CORPORATION ABCP 7/27/2015 - Commercial Paper. 291,960 291,958 | 07/27/2015...
92646L W9 7 | VICTORY RECEIVABLES CORPORATION ABCP 9/9/2015 - Commercial Paper. 722,675 722,649 | 09/09/2015...
09659C _WE 4 [BNP PARIBAS (NEW YORK) CP 9/14/2015 - Commesrcial Paper. 3,607,271 3,607,120 | 09/14/2015...
9199999. _ Total - Cash Equivalents (Schedule E Part 2 Type) 85,786,266 85,785,978 XXX
9999999. _ Totals... .386,426,844 | ......ooooovoi 386,494,495 XXX

General Interrogatories:

1.
2.
3.

The activity for the year:  Fair Value $....(86,791,622)  Book/Adjusted Carrying Value $.....(86,745,455)
Average balance for the year: Fair Value $.....425,159,099  Book/Adjusted Carrying Value $.....425,220,385
Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §
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statement as of June 30, 2015 ofthe American Family Life Assurance Company of Columbus (Aflac)

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

General Interrogatories:
1. The activity for the year:  Fair Value $.....(1,207,779,895)
2. Average balance for the year: Fair Value §$.....1,923,993,429  Book/Adjusted Carrying Value $.....1,804,669,134

Book/Adjusted Carrying Value $.....(1,083,758,300)

QE11

1 2 3 4 5 6 7
NAIC

Designation

| Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
All Other Governments - Issuer Obligations
J2615Q NZ 4 [ JAPAN (GOVERNMENT OF) 30YR #41 1FE 399,818,702 375,702,396 | 12/20/2043.
J2615Q TH 8 [ JAPAN (GOVERNMENT OF) 30YR #44 1FE 86,745,610 81,641,486 | 09/20/2044.
J2615Q PG 4 | JAPAN (GOVERNMENT OF) 20YR #147 1FE 177,362,189 166,869,401 | 12/20/2033.
0699999. All Other Governments - Issuer Obligation: 663,926,501 624,213,283 XXX
1099999. Total - All Other Governments 663,926,501 624,213,283 XXX
6199999. Total - Issuer Obligation: 663,926,501 624,213,283 XXX
6599999. Subtotal - Bond 663,926,501 624,213,283 XXX
Cash (Schedule E Part 1 Type)

Ordinary Deposit | 11,738,903 11,738,903

9099999. Total - Cash (Schedule E Part 1 Type) 11,738,903 11,738,903 XXX
9999999. Tofals..... 675,665,403 | ..o 635,952,186 XXX




statement as of June 30, 2015 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 New York, NY.......ccccocoveviviviviviviiiiiiiviiinns [ cvvvvvvvnvcvevnsennnns | cveveiened 0.000 (49,544) 0 (67,450,080) (38,915,527) (95,919,830) | XXX
KEISHICHO SHOKUIN SHINYOUKUMIALI JAPAN. 0.000 0 0 270,492 262,119 265,067 | XXX
MIZUHO(EXPENSE) JAPAN....oovvvvvvvvvvnnevcnnsnsesssessessnsessssssseeseees | coovisisasmsannnes | cvevevenend 0.000 0 0 978,023 376,703 301,801 [ XXX
TOKYO-MITSUBISHI-UFJ JAPAN. 0.000 0 0 130,907 204,829 559,751 | XXX
SUMITOMO-MITSUI(KASOUKOUZAGUCHI) JAPAN. 0 0 842,649 235,801 579,192 | XXX
TOKYO-MITSUBISHI-UFJ(CLAIM). JAPAN. 0 0 610,929 587,574 593,716 | XXX
MIZUHO(MADOHAN) JAPAN....oovvvvvverrvnrnvesssnsssssessessnsesssssssssseees | covsisismnannnes | cvevevenend 0.000 0 0 921,533 812,261 1,056,052 | XXX
JAPAN POST BANK OSAKA(CLAIM) JAPAN. 0.000 0 0 2,421,071 1,772,172 1,763,031 | XXX
JAPAN POST BANK TOKYO(PREMIUM) JAPAN....ooovvvvvvrrvnvnnennsssesssssssssssessssssssssenes | coovninns | cvevesenend 0.000 0 0 3,481,712 3,252,192 3,289,198 | XXX
ASHIKAGA BANK JAPAN. 0.025 0 20 0 0 4,083,299 | XXX
GAMAGORI SHINYO KINKO, JAPAN....oovvvvvvvvnvsvnsnnssssssssssssssssssssssssssseees | cooviinines | svevevenend 0.000 0 0 0 0 4,083,299 | XXX
JAPAN POST BANK TOKYO(CLAIM) JAPAN. 0.000 0 0 4,335,862 3,978,430 4,349,202 | XXX
Bank of America. Dallas, TX. 0.000 0 0 3,742,577 4,110,733 4,469,543 | XXX
Columbus Bank & Trust............ccccoovewvevereeinrrrcierniinnns Columbus, GA.........coveerrveienrrciienriiens | cvverevcsieneieinns | veneeenend 0.020 2,505 0 ....10,506,496 | .....coovune 12,622,205 | coooovrrenecnd 6,451,287 [ XXX
ASHIKAGA BANK. JAPAN. 0.025 0 106 0 0 8,166,599 [ XXX
SUMITOMO MITSUI BANKING CORP. JAPAN.....ctvtirriiserrnseinesnnsisesieniens | oemevnesinessnnenes | ceenienend 0.020 0 281 4,606,434 145,079 ...10,420,855 | XXX
Wells Fargo Atlanta, GA 0.000 24 0 ...12,885,878 ...(34,641,192) | .............37,793,802 | XXX
MIZUHO BANK. JAPAN.....oooirniseneissreiessneiensnnns. | conveseisenssinnens | cvevenend 0.020 2,455 531 66,096,516 39,873,303 ...197,432,238 | XXX
0199998. Deposits in.....261 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open Depositories.. XXX XXX 226 545 ...15,066,657 5,221,305 3,837,663 [ XXX
0199999. Total Open Depositorie: XXX XXX (44,334) 1,482 59,447,656 (102,013) | . XXX
0399999. Total Cash on Deposit. XXX XXX (44,334) 1,482 59,447,656 (102,013) | . XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX 19,776 20,185 19,328 | XXX
0599999. Total Cash XXX XXX (44,334) 1,482 59,467,432 (81,828) | ............193,595,093 | XXX
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Statement as of June 30, 2015 ofthe AMerican Family Life Assurance Company of Columbus (Aflac)

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1

2 3 4 5 6
Description Code | Date Acquired | Rate of Interest | Maturity Date

7 8
Book/Adjusted Carrying Value

Amount of Interest Due & Accrued Amount Received During Year

NONE




