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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

ASSETS

Current Statement Date

Assets

2

Nonadmitted
Assets

Net Admitted
Assets
(Cols. 1-2)

December 31
Prior Year Net
Admitted Assets

18.1
18.2

20.
21.
22.
23.
24.
25.
26.

27.
28.

Bonds .........................................
Stocks

21 Preferred StOCkS e
22 Common StOCkS e e
Mortgage loans on real estate:

31 FirSt Iiens e
32 Otherthan firstliens
Real estate:

4.1 Properties occupied by the company (less $

_Oencumbrances)

0 encumbrances)

4.2 Properties held for the production of income (less$
43  Properties held for sale (less$ _ Oencumbrances)
Cash(§ ~ 6,294,275), cash equivalents (§ ~ 3,573,783), and short-term

. Premiums and considerations:

15.1
15.2
and not yet due (including $

15.3

. Reinsurance:

16.1  Amounts recoverable from reinsurers

Furniture and equipment, including health care delivery assets (§
Net adjustment in assets and liabilities due to foreign exchange rates
Receivables from parent, subsidiaries and affiliates

Health care ($

Total (Lines 26 and 27)

Uncollected premiums and agents' balances in the course of collection

Deferred premiums, agents' balances and installments booked but deferred

©3,044,504,167

9,835,500

509,234,210

3,044,504,167

23,665,129

3,140,850

20,524,279

© 4,921,506,251

82,539,965

4,838,966,286

4,921,506,251

82,539,965

4,838,966,286

4,842,037,189

DETAILS OF WRITE-IN LINES

1101.
1102.
1103.
1198.
1199.

Totals (Lines 1101 through 1103 plus 1198) (Line 11 above)

2501.
2502.
2503.
2598.
2599.

Cash Surrender Value Life Insurance

Summary of remaining write-ins for Line 25 from overflow page
Totals (Lines 2501 through 2503 plus 2598) (Line 25 above)

12,129,214

6,233,993

5,301,922

23,665,129

3,140,850

20,524,279

21,289,624




Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

December 31,
Prior Year

N N
© N =2 ok W N~

1.

37.
38.

. Provision for reinsurance

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

. Payable to parent, subsidiaries and affiliates
. Derivatives

. Payable for securities

. Liability for amounts held under uninsured plans
. Capital notes $

. Common capital stock
. Preferred capital stock
. Aggregate write-ins for other than special surplus funds

Net deferred tax liability

Borrowed money $

$ 164,577,073 and including warranty reserves of 0

Dividends declared and unpaid:
11.1.  Stockholders
11.2.  Policyholders

. Ceded reinsurance premiums payable (net of ceding commissions)

Funds held by company under reinsurance treaties

. Drafts outstanding

~ 0and interest thereon $ 0

. Aggregate write-ins for liabilities

. Total liabilities excluding protected cell liabilities (Lines 1 through 25)

. Protected cell liabilities

. Surplus notes

. Less treasury stock, at cost:

36.1.
Surplus as regards policyholders (Lines 29 to 35, less 36)
Totals (Page 2, Line 28, Col. 3)

0 shares common (value included in Line 30 $ -0

0 shares preferred (value included in Line 31 $ 0)

1,854,942,896

31,726,565

1,821,831,326

3,813,303,094

3,813,303,094

3,724,882,476

28,995,503

35,452,351

1,025,663,192

1,117,154,713

4,838,966,286

4,842,037,189

DETAILS OF WRITE-IN LINES

2501.
2502.
2503.
2598.
2599.

Retroactive reinsurance reserves
Other liabilites

Amounts held under uninsured plans

Summary of remaining write-ins for Line 25 from overflow page
Totals (Lines 2501 through 2503 plus 2598) (Line 25 above)

18,075,692

819,395

19,461,813

2,701,857

31,726,565

41,107,426

2901.
2902.
2903.
2998.
2999.

24,775,763

3201.
3202.
3203.
3298.
3299.

Totals (Lines 3201 through 3203 plus 3298) (Line 32 above)




Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

STATEMENT OF INCOME
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
UNDERWRITING INCOME
1. Premiums earned:
11 Direct(written§  235575217) 253,529,198 293890423 | 382,352,127
12 Assumed (written$  1627,946,147) 1,594,322,821 15756623441 2,104,092,719
13 Ceded (written § ~ 235575217) 253,529,198 293,890,423 382,352,127
14 Net(witten$ 1,627.946,147) 1,594,322,821 1575662344 | 2,104,092,719
DEDUCTIONS:
2. Losses incurred (current accident year $  1,082,900,577):
24 Direct 78743950 | 112683575( 124,241,180
22 Assmed 102537289 | 899873427 | 1178944073
23 Ceded ................................................................. 78'743’950 112’683’575 124’241 ’180
24 Net 102537289 | 899873427 [ 1178944073
3. Loss adjustment expensesincured 190461900 | 186,244105| 248,390,837
4. Other underwiting expensesincured 520709689 | 536957545 | 707,104,975
5. Aggregate write-ins for underwriting deductons (218,342) (195,268) (115,099)
6. Total underwriting deductions (Lines 2through 5) ... 1,736,316,143 1622879809 | . 2,134,324,786
7. Netincome of protected cells
8. Net underwriting gain (loss) (Line 1 minus Line 6 +Line 7) ] (141,993322) (47217 465)) (30,232,067)
INVESTMENT INCOME
9. Netinvestmentincomeearned 118,854,984 | 129,692,241 | 170,629,067
10. Net realized capital gains (losses) less capital gains taxof § 2,209,132 4,102,674 49,727,376 54,392,999
1. Netinvestment gain (loss) (Lines9+10) 122,957,658 | 179419617 | 225,022,066
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off (amount recovered
s 61151 amount charged off §  3334154) 1 (3273002 6733447) (8,841,142)
13. Finance and service charges not included inpremiums L 13430575 | 13961457 | 18,666,674
14. Aggregate write-ins for miscellaneous income (1,136,216) (26,538,011) (26,822,622)
15. Total otherincome (Lines 12 throught4y 9,021,357 (19,310,001) (17,097,090)
16. Net income before dividends to policyholders, after capital gains tax and before all other
federal and foreign income taxes (Lines 8+ 11+15) (10014307)| 112892151 | 177,692,909
17. Dividends to policyholders 2,876,886 2,626,551 (718,951)
18. Net income, after dividends to policyholders, after capital gains tax and before
all other federal and foreign income taxes (Line 16 minus Line 17) | (12,891,193)| 110,265,600 | 178,411,860
19. Federal and foreign income taxes incurred (4,052,839) 11,575,856 13,743,662
20. Netincome (Line 18 minus Line 19) (to Line22) (8,838,354) 98,689,744 164,668,198
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prioryear 1,117,154,713 1,336,171,686 1,336,171,686
22. Netincome (fomLine20) (8,838,354) 98689744 [ 164,668,198
23. Net transfers (to) from Protected Cell accounts |
24. Change in net unrealized capital gains or (losses) less capital gains tax of § ~ (23450,966) | = (29,857,458) 4,048,008 | (6,750,435)
25. Change in net unrealized foreign exchange capital gain (loss) | (5463837 | 657,335
26. Change innetdeferredincometax (17,495,874) 563101 (21,312,229)
27. Changeinnonadmittedassets (30,527,454)] | (151,801)] 12,448,655
28. Change in provision forreinsurance |
29. Changeinsurplusnotes
30. Surplus (contributed to) withdrawn from protected cells L
31. Cumulative effect of changes in accounting principles | 1634689 0
32. Capital changes:
321 Paidin
822 Transferred from surplus (Stock Dividend) [
323 Transferredtosurplus
33. Surplus adjustments:
334 Paidin s 30,000,000
832 Transferred to capital (Stock Dividend) [
33.3 Transferred from capital L
34. Netremittances from or (to) Home Office | T R
35. Dividends to stockholders (400,000,000)| .~ (400,000,000)
36. Changeintreasurystock _ R EE
37. Aggregate write-ins for gains and losses insurplus =~~~ (943,233) 1,177,776 1,271,503
38. Change in surplus as regards policyholders (Lines 22 through37) (91,491,521) (290,604,082) (219,016,973)
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 1,025,663,192 1,045,567,604 1,117,154,713
DETAILS OF WRITE-IN LINES
0501. Private passengerautoescrow (218,342) (195268)  (115099)
0802,
0503' ................................................................................................
0598. Summary of remaining write-ins for Line 05 from overflow page
0599. Totals (Lines 0501 through 0503 plus 0598) (Line 05 above) (218,342) (195,268) (115,099)
1401. Retroactive reinsurance gain/(loss) (200,738)| . (26,051,207)| (26,056,466)
1402. Otherincomef(expense) (935,478) (486,804) . (766,156)
1403.
1498. Summary of remaining write-ins for Line 14 from overflow page
1499. Totals (Lines 1401 through 1403 plus 1498) (Line 14 above) (1,136,216) (26,538,011) (26,822,622)
3701. Otherchangesinsurplus 5,321,041 ((1,240370) (1,240,370)
3702. SSAP 10Rincremental change (6,264,274) 2418146 | 2,511,873
3703' ................................................................................................
3798. Summary of remaining write-ins for Line 37 from overflow page
3799. Totals (Lines 3701 through 3703 plus 3798) (Line 37 above) (943,233) 1,177,776 1,271,503




Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

CASH FLOW

1 2 3
Cash from Operations Current Year Prior Year Prior Year
To Date To Date Ended December 31
1. Premiums collected net of reinsurance | 1600930923 | 1625085698 | 2,151,543,742
2. Netinvestmentincome 134,110,063 | 145067213 | 187,070,084
3. Miscellaneousincome 8,090,039 (29,663,164) (28,303,329)
4 Total(Lines1to3) 1743131025 1 1740469747 | 2,310,310,497
5. Benefitand loss related payments 965,190,383 | 1000664949 | 1,280,954,214
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts |
7. Commissions, expenses paid and aggregate write-ins for deductions | 05217071 | 814,283550 | 1,054,144,026
8. Dividends paid topolicyholders N PR 2765900 | . 4121880| 821,783
9. Federal and foreign income taxes paid (recovered) net of $ 0 tax on capital gains (losses) 34,029,885 81,387,652 91,451,402
10. Total (Lines 5through9) 1,707,203,240 1,900,457,731 2,427,371,425
1. Net cash from operations (Line 4 minus Line10) 35,927,785 (159,987,984) (117,060,928)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
1240 Bonds 486475199 | 125624350 | 141,555,546
122 Stocks 106,150,126 | 8725401 | 96,202,206
123 Mortgageloans 6973216 | 185141 2,590,995
124 Real eState ......................................................................... B .
125 Otherinvestedassets | 165,364,624 | 21642381 2,596,358
126 Net gains (or losses) on cash, cash equivalents and short-term investments ([ R }
12.7  Miscellaneous proceeds 233,024 (51,530,005) (906,313)
12.8  Total investment proceeds (Lines 121t012.7) 735196189 | 1292454680 [ 1,541,038,791
13.  Cost of investments acquired (long-term only):
184 Bonds 7220051 | 826944760 | 980,719,586
182 Stocks 180233480 | 0802837 | 190,470,368
133 Mortgageloans 150365 | 108601921 16,907,934
134 Realestate 9z2re) 361,103 7,936,990
135 Otherinvestedassets | 241264326 691526 24,010,303
13.6  Miscellaneous applications 6,675,749 8,949,430 20,621,563
13.7 Total investments acquired (Lines 13.1t0136) | 845,538,095 | 857,699,548 | 1,240,666,744
14. Netincrease (or decrease) in contract loans and premiumnotes
16. Net cash from investments (Line 12.8 minus Line 13.7 and Line14) (110,342,506) 434,755,132 300,372,047
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
6.1 Sumlusnotes, capitalnotes .
16.2 Capital and paid in surplus, less treasurystock 30,000,000
163 Borowedfunds
16.4  Net deposits on deposit-type contracts and other insurance liabilites (L R }
165 Dividendstostockholders 400,000,000 | - 400,000,000
16.6  Other cash provided (appliga) 13,024,561 1,141,819 22,257,656
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus
Line 16.5plusLine 16.6) 13,024,561 (398,858,181) (347,742,344)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) | (61,390,160)| (124,091,033)) (164,431,225)
19. Cash, cash equivalents and short-term investments:
194 Beginningofyear 139,855,545 304,286,770 304,286,770
19.2  End of period (Line 18 plus Line 19.1) 78,465,385 180,195,737 139,855,545
Note: Supplemental disclosures of cash flow information for non-cash transactions:
200001 Proceeds from investments sold, matured or repaid - Bonds 518,705,289
20.0002  Proceeds from investments sold, matured or repaid - Stocks oo 31,505,866
20.0003 16.5 Dividends to stockholders 368,267,606




Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies

A. Accounting Practices

Effective January 1, 2001, and subject to any deviations prescribed or permitted by the State of Ohio, the accompanying
financial statements of The Ohio Casualty Insurance Company (the “Company”) have been prepared in conformity with the
National Association of Insurance Commissioners (“NAIC”) Accounting Practices and Procedures Manual (“APP
Manual”).

Note 2 - Accounting Changes and Correction of Errors

The Company adopted SSAP No. 35R, Guaranty Fund and Other Assessments, effective January 1, 2011. The cumulative

effect of adopting SSAP No. 35R is reported in the Capital and Surplus Account and is not considered material.

Note 3 - Business Combinations and Goodwill

No change.

Note 4 - Discontinued Operations

No change.

Note 5 - Investments

D. Loaned Backed Securities

1. Prepayment speed assumptions are updated monthly with data sourced from the Bloomberg data service.
2. All Loaned Backed Securities with a recognized other-than-temporary impairment disclosed in the aggregate during
2011 as of September 30, 2011: None.
3. Each Loaned Backed Security with a recognized other-than-temporary impairment held by the Company at September
30, 2011:
1 2 3 4 5 6 7
Book/Adj
Carrying Value Recognized Amortized cost Date of
Amortized cost other-than- after other-than- Financial
before current Projected temporary temporary Fair Value at Statement
CUSIP period OTTI Cash Flows impairment impairment time of OTTI Where Report
021460AB6 1,552,657 1,518,901 33,756 1,518,901 1,201,209 3/31/2010
021460AB6 1,270,779 1,182,182 88,597 1,182,182 1,156,616 9/30/2010
021460AB6 1,130,094 1,090,903 39,191 1,090,903 1,058,912 12/31/2010
021460AB6 1,026,428 1,018,707 7,721 1,018,707 898,929 3/31/2011
021460AB6 1,000,639 996,519 4,120 996,519 847,174 6/30/2011
021460AB6 978,598 969,105 9,494 969,105 798,319 9/30/2011
06606 WAM6 1,527,933 1,255,040 272,893 1,255,040 1,242,727 3/31/2009
06606 WAM6 615,947 463,257 152,690 463,257 457,945 3/31/2009
07387AGC3 3,549,538 2,987,604 561,934 2,987,604 2,195,961 6/30/2009
07387AGC3 2,621,365 2,511,705 109,660 2,511,705 2,272,885 9/30/2010
07387AGC3 2,494,689 2,470,267 24,422 2,470,267 2,281,422 12/31/2010
126670QT8 1,362,936 725,950 636,986 725,950 1,169,368 3/31/2009
126670QT8 3,333,203 2,271,560 1,061,643 2,271,560 2,283,894 3/31/2009
17309BAB3 3,080,419 2,766,622 313,798 2,766,622 2,682,340 3/31/2009
17309BAB3 1,626,121 1,532,290 93,832 1,532,290 1,266,465 6/30/2011
32052GAA2 2,299,799 2,003,745 296,054 2,003,745 1,997,709 9/30/2010
32052GAA2 1,864,231 1,807,552 56,679 1,807,552 1,596,718 12/31/2010
32052GAA2 1,694,824 1,669,767 25,057 1,669,767 1,479,986 3/31/2011
41161PMY6 3,635,940 2,292,079 1,343,862 2,292,079 1,012,622 9/30/2010
41161PMY6 2,243,758 1,998,780 244,978 1,998,780 1,027,113 12/31/2010
41161PMY6 1,956,434 1,818,088 138,346 1,818,088 962,275 3/31/2011
65538PAES8 3,107,647 2,858,503 249,145 2,858,503 2,810,660 6/30/2009
76110VHJO 560,598 492,356 68,242 492,356 488,636 3/31/2009
76110VNV6 6,247,999 4,592,298 1,655,700 4,592,298 4,475,162 3/31/2009
74958AACS8 1,890,067 1,801,013 89,054 1,801,013 1,738,206 3/31/2011
74958AACS8 1,462,138 1,409,024 53,114 1,409,024 1,340,542 6/30/2011
74958AACS8 1,342,316 1,336,469 5,847 1,336,469 1,154,882 9/30/2011




Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

NOTES TO FINANCIAL STATEMENTS

4. All impaired Loaned Backed Securities for which an other-than-temporary impairment has not been recognized in
earnings as a realized loss as of September 30, 2011:

1 2
Less Than 12 Months 12 Months or Longer
Gross Unrealized Loss (238,286) (3,847,283)
Fair Value of Securities with Unrealized Losses 34,697,596 31,379,422

5. The Company reviews fixed income securities for impairment on a quarterly basis. Securities are reviewed for both
quantitative and qualitative considerations including, but not limited to: (a) the extent of the decline in fair value
below book value, (b) the duration of the decline, (c) significant adverse changes in the financial condition or near term
prospects of the investment or issuer, (d) significant change in the business climate or credit ratings of the issuer, (e)
general market conditions and volatility, (f) industry factors, and (g) the past impairment of the security holding or the
issuer. If the Company believes a decline in the value of a particular investment is temporary, the decline is recorded
as an unrealized loss in policyholders’ equity. If the decline is believed to be “other-than-temporary,” and the
Company believes it will not be able to collect all cash flows due on its fixed income securities, then the carrying value
of the investment is written down to the expected cash flow amount and a realized loss is recorded as a credit
impairment.

Note 6 - Joint Ventures, Partnerships & Limited Liability Companies

No change.

Note 7 - Investment Income

No change.

Note 8 - Derivative Instruments

No change.

Note 9 - Income Taxes

No change.

Note 10 - Information Concerning Parent, Subsidiaries and Affiliates

No change.
Note 11 - Debt
No change.

Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other
Postretirement Benefit Plans

No change.

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

No change.

Note 14 - Contingencies

No change.
Note 15 - Leases
No change.

Note 16 - Information About Financial Instruments With Off-Balance Sheet Risk And With Concentrations of Credit
Risk

No change.

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

C. Wash Sales
In the course of the Company’s asset management, securities are sold and reacquired within 30 days of the sale date. There
are no transactions for securities with NAIC designation 3 or below sold during the third quarter of 2011, and reacquired
within 30 days of the sale date.

Note 18 - Gain or Loss from Uninsured Accident and Health Plans and the Uninsured Portion of Partially Insured Plans

No change.

6.1



Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No change.

Note 20 - Fair Value Measurements

A

Inputs Used for Assets and Liabilities Measured at Fair Value

1. Fair Value Measurements by Levels 1, 2 and 3

Fair value is the price that would be received to sell an asset or would be paid to transfer a liability in an orderly

transaction between market participants at the measurement date. In determining fair value, the Company primarily

uses the market approach which generally utilizes market transaction data for identical or similar instruments.

The hierarchy level assigned to each security in the Company’s portfolio is based on the Company’s assessment of the

transparency and reliability of the inputs used in the valuation of each instrument at the measurement date. The highest

priority is given to Level 1 measurements and the lowest priority to Level 3 measurements. Securities are classified
based on the lowest level of input that is significant to the fair value measurement. The Company recognizes transfers
between levels at the end of each reporting period. The three hierarchy levels are defined as follows:

- Level 1 — Valuations based on unadjusted observable quoted market prices in active markets for identical assets
or liabilities that the Company has the ability to access at the measurement date.

- Level 2 — Valuations based on directly or indirectly observable inputs (other than Level 1 prices) at the
measurement date, such as quoted prices in active markets or prices in markets that are not active for similar
assets or liabilities or other inputs that are observable.

- Level 3 — Valuations based on inputs that are unobservable and reflect the Company’s own assumptions about
the assumptions that market participants might use.

The following table summarizes the Company’s assets and liabilities that are measured at fair value at September 30,

2011:

1 2 3 4 5
Description Level 1 Level 2 Level 3 Total
Assets at fair value
Bonds
Issuer Obligations - | $172,200,437 $ 3,000,000 | $ 175,200,437
Residential Mortgage-Backed Securities - 9,355,015 - 9,355,015
Commercial Mortgage-Backed Securities - 4,363,317 - 4,363,317
Total Bonds - | $185,918,769 $ 3,000,000 | $ 188,918,769
Preferred Stocks
Industrial and Miscellaneous (Unaffiliated) - $ 9,537,500 - $ 9,537,500
Total Preferred Stocks - $ 9,537,500 - $ 9,537,500

Common Stocks
Industrial and Miscellaneous $ 207,012,051 - $ 322,249 | $ 207,334,300
Total Common Stocks $ 207,012,051 - $ 322,249 | $207,334,300

Total assets at fair value $207,012,051 | $ 195,456,269 $ 3,322,249 | $ 405,790,569
Liabilities at fair value - - - -
Total liabilities at fair value $0 $0 $0 $0

The Company did not have significant transfers between Levels 1 and 2 during the quarter ended September 30, 2011.

2. Rollforward of Level 3 Items
The following tables set forth the fair values of assets basis classified as Level 3 within the fair value hierarchy:
1 2 3 4 5 6 7
Total gains | Total gains Purchases,
Transfers and (losses) | and (losses) issuances,
Balance at Transfers out of Level | includedin | included in sales and Balance at
12/31/2010 | into Level 3 3 Net Income Surplus settlements 9/30/2011
Bonds $ - $ 230,588 $- $- $ - | $2,769,412 | $ 3,000,000
Preferred Stock 30 - - - - (30) 0
Common Stock 328,628 - - - (9,397) 3,018 322,249
Total $ 328,658 $ 230,588 $- $- $(9,397) | $2,772,400 | $ 3,322,249

3.

Policy on Transfers Into and Out of Level 3

Transfers in and/or out of Level 3 are due to re-evaluation of the observability of pricing inputs.

6.2




Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

NOTES TO FINANCIAL STATEMENTS

Inputs and Techniques Used for Fair Value
Fixed Maturities

At each valuation date, the Company uses various valuation techniques to estimate the fair value of its fixed maturities
portfolio. The primary method for valuing the Company’s securities is through independent third-party valuation
service providers. For positions where valuations are not available from independent third-party valuation service
providers, the Company utilizes broker quotes and internal pricing methods to determine fair values. The Company
obtains a single non-binding price quote from a broker familiar with the security who, similar to the Company’s
valuation service providers, may consider transactions or activity in similar securities, as applicable, among other
information. The brokers providing price quotes are generally from the brokerage divisions of leading financial
institutions with market making, underwriting and distribution expertise regarding the security subject to valuation.
The evaluation and prioritization of these valuation sources is systematic and predetermined resulting in a single quote
or price for each financial instrument. The following describes the techniques generally used to determine the fair
value of the Company’s fixed maturities by asset class:

U.S. government and agency

U.S. government and agency securities consist primarily of bonds issued by the U.S. Treasury and mortgage pass-
through agencies such as the Federal Home Loan Bank, the Federal National Mortgage Association and the Federal
Home Loan Mortgage Corporation. As the fair values of the Company’s U.S. Treasury securities are based on
unadjusted market prices, they are classified within Level 1. The fair value of U.S. government agency securities is
generally determined using observable market inputs that include quoted prices for identical or similar assets in
markets that are not active, benchmark yields, reported trades, bids, offers and credit spreads. Accordingly, the fair
value of U.S. government agency securities is classified within Level 2.

Mortgage-Backed Securities

The Company’s portfolio of residential mortgage-backed securities (“MBS”) and commercial MBS are originated by
both agencies and non-agencies, the majority of which are pass-through securities issued by U.S. government agencies.
The fair value of MBS is generally determined using observable market inputs that include quoted prices for identical
or similar assets in markets that are not active, benchmark yields, contractual cash flows, prepayment speeds, collateral
performance and credit spreads. Accordingly, the fair value of MBS is primarily classified within Level 2.

Asset-Backed Securities

Asset-backed securities (“ABS”) include mostly investment-grade bonds backed by pools of loans with a variety of
underlying collateral, including automobile loan receivables, credit card receivables, and collateralized loan obligation
securities originated by a variety of financial institutions. The fair value of ABS is generally determined using
observable market inputs that include quoted prices for identical or similar assets in markets that are not active,
benchmark yields, contractual cash flows, prepayment speeds, collateral performance and credit spreads. Accordingly,
the fair value of ABS is primarily classified within Level 2.

Municipals

The Company’s municipal portfolio comprises bonds issued by U.S. domiciled state and municipal entities. The fair
value of municipal securities is generally determined using observable market inputs that include quoted prices for
identical or similar assets in markets that are not active, benchmark yields, broker quotes, issuer ratings, reported trades
and credit spreads. Accordingly, the fair value of municipal securities is primarily classified within Level 2.

Corporate debt and other

Corporate debt securities consist primarily of investment-grade debt of a wide variety of corporate issuers and
industries. The fair value of corporate and other securities is generally determined using observable market inputs that
include quoted prices for identical or similar assets in markets that are not active, benchmark yields, new issuances,
issuer ratings, reported trades of identical or comparable securities, bids, offers and credit spreads. Accordingly, the
fair value of corporate and other securities is primarily classified within Level 2. In the event third-party vendor
valuation is not available, prices are determined using non-binding price quotes from a broker familiar with the
security. In this instance, the valuation inputs are generally unobservable and the fair value is classified within Level 3.

Foreign government securities

Foreign government securities comprise bonds issued by foreign governments and their agencies along with
supranational organizations. The fair value of foreign government securities is generally determined using observable
market inputs that include quoted prices for identical or similar assets in markets that are not active, benchmark yields,
broker quotes, issuer ratings, reported trades of identical or comparable securities and credit spreads. Accordingly, the
fair value of foreign government securities is primarily classified within Level 2.

Equity Securities

Equity securities include common and preferred stocks. Common stocks with fair values based on quoted market prices
in active markets are classified in Level 1. Common stocks with fair values determined using observable market inputs
that include quoted prices for identical or similar assets in markets that are not active are classified in Level 2. The fair
value of preferred stock is generally determined using observable market inputs that include quoted prices for identical
or similar assets in markets that are not active. Accordingly, the fair value of preferred stock is primarily classified
within Level 2.
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NOTES TO FINANCIAL STATEMENTS

Other Investments
Other investments include primarily international loans, foreign cash deposits and equity investments in privately held
businesses. International loans and cash deposits are primarily valued using quoted prices for similar instruments in
active markets; these assets are categorized as Level 2 of the fair value hierarchy. Equity investments in privately held
businesses are valued using internal management estimates; they are categorized as Level 3 of the hierarchy. Limited
partnership investments, which represent the remainder of the other investment balance on the consolidated balance
sheet, are not subject to these disclosures and therefore are excluded from the above table.
5. Derivative Fair Values
Not applicable
B. This Disclosure was removed by NAIC December 2010.
C. Other Fair Value Disclosures
Not applicable

D. Reasons Not Practical to Estimate Fair Value

Not applicable

Note 21 - Other ltems

A. 2011 North Carolina Private Passenger Automobile Escrow
The Company refunded all premium and interest held in an escrow fund to certain of its policyholders in accordance with
North Carolina General Statutes § 58-36-25(b). These distributions represented the full disposition of the Company’s
escrow fund.

Note 22 - Events Subsequent

No change.

Note 23 - Reinsurance

No change.

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

No change.

Note 25 - Changes in Incurred Losses and Loss Adjustment Expenses

Incurred loss and loss adjustment expense attributed to insured events on prior years has decreased $58,162,997 during the
first three quarters of 2011. This decrease was primarily the result of updated reserving analysis and improving loss trends
in the Fidelity/Surety $26,220,761, Commercial Multiple Peril $20,584,388, Other Liability - Occurrence $13,250,989,
Private Passenger Auto Liability/Medical $6,422,328, Homeowners/Farmowners $5,528,199, Other Liability - Claims
Made $3,773,924, and Auto Physical Damage $3,363,119 lines. This was partially offset by weakening loss trends in the
Workers Compensation $21,208,609 line. Prior estimates are revised as additional information becomes known regarding
individual claims.

Note 26 - Intercompany Pooling Arrangements

No change.

Note 27- Structured Settlements

No change.

Note 28 - Health Care Receivables

No change.

Note 29 - Participating Policies

No change.

Note 30 - Premium Deficiency Reserves

No change.

Note 31 - High Dollar Deductible Policies

No change.

6.4



Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 32 - Discounting of Liabilities for Unpaid Losses and Unpaid Loss Adjustment Expenses

No change.

Note 33 - Ashestos/Environmental Reserves

No change.

Note 34 - Subscriber Savings Accounts

No change.

Note 35 - Multiple Peril Crop Insurance

No change.

Note 36 - Financial Guaranty Insurance Contracts

No change.
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

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?

1.2 If yes, has the report been filed with the domiciliary state?

2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of
settlement of the reporting entity?

2.2 Ifyes, date of change:

3. Have there been any substantial changes in the organizational chart since the prior quarter end?
If yes, complete the Schedule Y - Part 1 - organizational chart.

4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

4.2 If yes, provide the 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

Name of Entity NAIC Company Code State of Domicile

3

5. If the reporting entity is subject to a management agreement, including third-party administrator(s), managing
general agent(s), attorney-in-fact, or similar agreement, have there been any significant changes regarding the
terms of the agreement or principals involved?

If yes, attach an explanation.

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

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.

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).

6.4 By what department or departments?

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

6.6 Have all of the recommendations within the latest financial examination report been complied with?

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?

7.2 If yes, give full information

8.1 Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board?

Yes[X]No[ ]

Yes[X]No[ ]

Yes[ ]No[X]

Yes[X]No[ ]

Yes[ INo[X]

Yes[X]No[ INA ]

12/31/2008

12/31/2008

05/28/2010

Yes[ |No[ IN/A [X]

Yes[ [No[ IN/A [X]

Yes[ ]No[X]

Yes[ INo[X]
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GENERAL INTERROGATORIES

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

8.3 Is the company affiliated with one or more banks, thrifts or securities firms?

8.4 If 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 Office of Thrift Supervision (OTS), 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 7
Affiliate Location
Name (City, State) FRB 0OCC 0TS 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?

(a) 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.

9.1

-

If the response to 9.1 is No, please explain:

9.2 Has the code of ethics for senior managers been amended?

9.2

=

If the response to 9.2 is Yes, provide information related to amendment(s).

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

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

FINANCIAL

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

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

INVESTMENT

11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or
otherwise made available for use by another person? (Exclude securities under securities lending agreements.)

11.2 If yes, give full and complete information relating thereto:

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

71

Yes[ INo[X]

Yes[X]No[ ]

Yes[X]No[ ]

Yes[ ]No[X]

Yes[X]No[ ]

Yes[ INo[X]

503,090
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GENERAL INTERROGATORIES

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]No[ ]

14.2 If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
1421 Bonds $ 0 3 0
14.22 Preferred Stock $ U 0
14.23 Common Stock $ 293,678,584 $ 301,908,921
14.24 Short-Term Investments $ 0 $ 0
14.25 Mortgage Loans on Real Estate $ 0 $ 0
1426 AllOther $ 49851 § 49,851
14.27 Total Investment in Parent, Subsidiaries and Affiliates
(Subtotal Lines 14.21t01426) $ 293728435 $ 301,958,772
14.28 Total Investment in Parent included in Lines 14.21 to
14.26 above $ 0 $ 0

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

15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ [No[ ]

If no, attach a description with this statement.

16. Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortage 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 3, Ill Conducting Examinations, F — Custodial or Safekeeping Agreements
of the NAIC Financial Condition Examiners Handbook? Yes[X]No[ ]

16.1 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

21 South Street, 3rd Floor, Morristown, NJ 07960

US Bank Corporate Trust Services

16.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook,
provide the name, location and a complete explanation:

1 2 3

Location(s) Complete Explanation(s)

16.3 Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current

quarter? Yes[ INo[X]

16.4 If yes, give full and complete information relating thereto:

1 2 3 4

Old Custodian New Custodian Date of Change Reason
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16.5 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
NA Liberty Mutual Group Asset Management Inc. 175 Berkeley St, Boston, MA02116
NA Liberty Mutual Investment Advisors, LLC | 175 Berkeley St, Boston, MA 02116
N/A Stancorp Mortgage Advisors 1100 SW Sixth Avenue, Portland, OR 97204

17.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been
followed? Yes[X]No[ ]

17.2 If no, list exceptions:

73
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

GENERAL INTERROGATORIES
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change?

If yes, attach an explanation.

Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole

or in part, from any loss that may occur on the risk, or portion thereof, reinsured?
If yes, attach an explanation.

Have any of the reporting entity’s primary reinsurance contracts been canceled?

If yes, give full and complete information thereto:

Yes[ INo[X]N/A [ ]

Yes[ JNo[X]

Yes[ [No[X]

Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular

reserves (see Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves") discounted

at a rate of interest greater than zero?

If yes, complete the following schedule:

Yes[ JNo[X]

1 9 3 TOTAL DISCOUNT DISCOUNT TAKEN DURING PERIOD
4 5 6 7 8 9 10 11
Line of Maximum | Discount Unpaid Unpaid Unpaid Unpaid

Business Interest Rate Losses LAE IBNR TOTAL Losses LAE IBNR TOTAL
_____________________________ L L Ul T .0 A B ) I |
_____________________________ L L Ul T .0 S N ) IR |
_____________________________ L L Ul T 0 S B I |
0 0 0 0 0 0 0 0

TOTAL 0 0 0 0 0 0 0 0

Operating Percentages:

5.1.  A&H loss percent
5.2.  A&H cost containment percent
5.3.  A&H expense percent excluding cost containment expenses

Do you act as a custodian for health savings accounts?
If yes, please provide the amount of custodial funds held as of the reporting date.
Do you act as an administrator for health savings accounts?

If yes, please provide the balance of the funds administered as of the reporting date.

0.00 %
0.00 %
0.00 %

Yes[ [No[X]

$ 0
Yes[ ]No[X]
$ 0
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year To Date - Allocated by States and Territories

Direct Premiums Written

Direct Losses Paid (Deducting Salvage)

Direct Losses Unpaid

1 2 3 4 5 6 7
Active | Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
1. Alabama o AL Lo 2501284 | 3214349 763885 | 78369 | 9363663 | 8,567,160
2. ANaska CAK Lo|. . 8791269 1122180 2895747 | 2653473 | 12383614 | 11528858
3. Adzona AZ Lo|. .. .268973| ~ 2825869 | 612164 | 476901 6095236 | 9,595,105
4. Arkansas AR Lo 965,887 | 1387140 | TATIAT 667,137 | 4281990 | 3,060,113
5. California .CA. Lo, .2292989 | ~ 1900208 | | . ... . Coo|....2897,920 | 5,691,828
6. Colorado .Co. Lo nretrey 1972208 726802 | 531,707 | 2767934 3,737,819
7. Conmecticut CT | .L.|.. . 4808318 | ~ 5378332 2894759 1611152 | 28,945,157 | 30,619,635
8. Delaware . DE Lo 995,206 | 444008 138448 | 339,020 | 1,260,086 | 1426194
9. Districtof Columbia .DbC Lo 688,642 | 488,968 | 10738 207,924\ 949,858 | 1,117,147
10. Florida L Lo |, 15738687 | 14871445 69340911 5539625 | 34530054 | 34,876,211
M. Georgia . .. ... . . .  GA Lo |.. 4086259 | = 3646965| 4167381 60,374 | 16,080,450 | 12,421,231
12. Hawaii e L S 169,469 | BT R P 297,897 | - 280,167
13. Mdaho o Do Lo 104299 | 1637735 475503 | 512431 | 1,244,068 | 1,610,269
14. Minois L Lo|. . .7389993| ~ 7952633 3492385 | 13,210,797 | 18,714,366 | 21,972,023
15. Indigna - CINC L. ... 3835959 ~ 4004034 827,682 | 1,387,315 | 6,327,095 | 9,938,006
6. lowa A Lo M8572| 364378 | 9,081 | 15921 1996586 | 2,016,232
17. Kansas  KS N 870018 | 1300667 | 216790 | 330571 | 1400101 2331782
18. Kentucky L K Lo|.. 11830132 1310869 | 4462400 2978327 | 25339494 | 21,615,538
19. Louisiana LA | O 2435789 | 32512241 20172321 3,758,406 | 2,787,473 | 5,200,021
20. Maine . ME Lol 795602 | 1043925 | 5719307 | U 975,879 | 893,365
21. Maryland . MD Lo|. . 10192663 | 11735279 9104662 | 8398033 | 22747292 | 30915889
22. Massachusetts  MA- Lo|. . 573%817| ~ 573689 1,388,330 | 1,759,184 | 17,703,079 | 22,084,879
23. Michigan LU Loo|.. 2142929 2830771 1495870 | 1,871,083 | 13,649.347 | 8478475
24. Minnesota CMN S 905830 | 864703 | 330920 | 8129| 3732030 | 3940922
25. Mississippi ST I B 2666402 | 36914161 348488 | 391280 | 4182645 4456274
26. Missouri MO Lo, . 3171970 ~ 3512965 227,017 1 2234971 | 9430901 | 7950460
21. Montana MT Lol 776885 | 1197910 105180 | 49121 702,286 | 645427
28. Nebraska =  NE- Lo 325475 | 4742 213526 | 392,042 | 1221481 | 1579191
29. Nevada NV Lo 400236 | 469704 | 24902\ nrss 508,367 | 458326
30. NewHampshire CNH N 607,840 | 502814\ 9173 | 167,261 | 3,068,831 | 2314591
31. Newdersey NS Lo 27,696,154 | 29917797 | 17,090,566 | 15,841,714 | = 128,992,956 | 146,060,966
32. New Mexico M- Lo |, .. 3101875 ~ 3550374 7996111 1,287,920 | 3,429,450 | 4,124,690
33. NewYork NY Lo, .. 9050349 ~ 95805891 9549600 | 4,150,868 | 47,346,239 | 62,462,161
34. North Carolina NC Lo|. 1612238 | 12623762 = 6029381 | 5014304 | 21,548,764 | 20,926,503
35. NorthDakota _ND Lo . 1504511 192520 neaz| oo A% 333128 | 387,483
3. Ohio . ... 0H Lo, 9474222 10364179 1952588 | 3357182 | 22,072,947 | 19,505,066
37. OKlahoma 0K | L | 9,677,568 | 11,084135 | 691,723 | 10,103,621 | = 12452987 | 14,943,533
38. Oregon .OR. Lo, . 56282311 8393800 | = 1975054 | 1,794,208 | 6,526,498 | 7,912,443
39. Pennsylania .PA. Lo|. 157114421 18180713 | 5883269 | 7452962 | 50,051,144 | 55910,828
40. Rhodelsland L Lol 609,645 | St74e8| 143 238146 | 1961964 | 1934575
41. SouthCarolina .SC Lo|.. 3185250 3872059 1022174 4,118,657 | 13,186,209 | 13,053,696
42. SouthDakota =~ .SD Lo 34064 | 30266 6682 4635 203487 | 99,682
43. Tennessee N O 4857033 | ~ 4956039 1498026 | 970593 | 9420667 | 10215607
44. Texas CIX Lo, 119359131 14871791 4458050 | 5545151 | 28593576 | 33,505,058
45 Utah Ut Lo, .2843201 ~ 2753434\ 329320 691,289 |~ 2811991| ~ 3771625
46. Vermont VT S a9 28444 moen | 21871 28379 | 453447
47. Virginia -~ VA Lo|.. 4249085 ~ 4375992 1731065 | 1,204,492 | 14,522,862 | 16,816,404
48. Washington WA Lo |... 10121138 | 17400460 | 5047861 | 13,422/695 | 21065576 | 24,494,383
49. WestVirginia Wl Lo 580272 588177 | . 51,7651 130458 | 583178 | 790,705
50. Wisconsin Sweoh Lo 2678859 2569817 | 359,697 | 2045878 | 3675078 | 4,034,177
51. Wyoming WY Lo 1305819 1490366 | 2,156,248 | 343,544 | 807,676 | 1,387,650
52. AmericanSamoa CAS LN
53. Guam CGU LN
54. PuertoRico o PROEN
55. US.Virginlslands VI | N | |
56. Northern Mariana Islands =~~~ MR N
57. Canada CON N
58. Aggregate Other Alien 0T XXX
59. Totals (a) 51 235,575,217 267,623,032 113,844,750 138,268,353 645,169,636 714,113,820
DETAILS OF WRITE-INS
S801. XXX
5802. XXX
5803. XXX
2808 Summéry ofremaini g i forlinegs |l
from overflow page XXX
5899. Totals (Lines 5801 through 5803 plus 5898)
(Line 58 above) XXX

(L) Licensed or Chartered - Licensed Insurance Carrier or Domiciled 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 September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

LIBERTY MUTUAL HOLDING COMPANY INC,
04-3583681

(MA)
LIBERTY LIBERTY
COUNTY MO'&LGTSTLERV MUTUAL MID-
WsORACE WSURACE WSURMCE ) BB
COMPANY COMPANY COMPANY LMHC MASSACHUSETTS
™) (MA) o HOLDINGS INC. (100%) (100%)
75-2447701 52:0424870 23-0867770 04-3583680 LIBERTY MUTUAL LIBERTY MUTUAL FIRE ( (100%)
10544 14613 14486 (MA) INSURANCE COMPANY INSURANCE COMPANY B N iCE PR iy NCE
T (MA STOCK INSURANCE (WI STOCK INSURANCE iy )
COMPANY) COMPANY) 390264050 020177030
(100%) 04-1543470 04-1924000 21458 24198
LIBERTY MUTUAL 23043 23035
GROUP INC.
04-3583679 78% 6% 8% 8%
(MA)
[
—‘ OHIO CASUALTY
(100%) (100%) (100%) (1009%) CORP(%:?UON
(100%) (100%) (100%) LIBERTY MUTUAL (100%) LIBERTY MUTUAL LIBERTY MUTUAL FIRE EMPLOYERS INSURANCE 222195982
HE;SH ¢ ééﬂp%ﬁlm BERKELEY/ST. PERSONAL ST. JAMES INSURANCE COMPANY (MA INSURANCE COMPANY COMPANY OF WAUSAU
VANAGEMENT sEmoroLe. JAME(S E\I) LLC. IA(I;%L:AF;AA%CVE cg\ﬁgmyf% STOCK INSURANCE (WI STOCK INSURANCE 3970%‘)‘050
BERMUDA LTD, (MA) 27-0926872 (MA) (BERMUDA) COMPANY) 90% 10% COMPANY) Juaes
(BERMUDA) 04-3260640 04-1023460 04-1543470 04-1924000 (100%)
12484 23043 LIBERTY LIFE 23035 THE OHIO CASUALTY
ASSURANCE COMPANY INSURANCE COMPANY
F BOSTO! (OH)
31-0396250
04-6076039 24074
65315 - oo,
EXHIBIT A ST, JAMES/ SEE
(100%) (100%) (100%) (100%) (100%) (100%) TO THE EXHIBIT A
LIBERTY LIBERTY HELMSMAN HELMSMAN (100%) SUMMIT LIBERTY EX:\EBT:T A Loo) (100%) RIGHT ARLINGTON TO THE
LIBERTY
INFORMATION MUTUAL MANAGEMENT INSURANCE LBERTY LIFE CONSULTING, FINANCIAL PR ONAL uce RIGHT
TECHNOLOGY, MANAGED CARE HOLDINGS INC. g TOTHE INSURANCE INSURANCE COMPANY ) I
LTD. tic SERVICES LLC AGENCY LLC INC. SERVICES, INC. RIGHT HOLDINGS, NH
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

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

PART 1 - ORGANIZATIONAL CHART

Exhibit D i (100%)
90.00%) Exhibit B LIBERTY INTERNATIONAL HOLDINGS INC.
LIBERTY INTERNATIONAL (100%)
NETHERLANDS VOF LIBERTY INTERNATIONAL EUROPE INC. 04-3209289
(NETHERLANDS) (0E)
SEE EXHIBIT D
(100%) (100%) 000% TO THE LEFT
LIBERTY INTERNATIONAL TWEE US
US DUTCH EENLLC DUTCHLLC L ;
(DE) (0B (100%) (100%) (100%)
LIBERTY SPAIN LIBERTY (100%) LIBERTY INTERNATIONAL ASIA (100%)
" 999%) INSURANCE GROUP LLC. MUTUAL LIBERTY PACIFIC HOLDINGS, LLC LIBERTY INSURANCE
L00% 7 LIBERTY INTERNATIONAL CHILE INSURANCE INTERNATIONAL ©OF) LIMITED
(99.00%) SA 77-0653079 EUROPE (SPAIN) HOLDINGS 51.0395936 (VIETNAM)
LIBERTY INTERNATIONAL . ! 0.01% CCED e
NETHERLAND HOLDINGS 10.00% (CHILE) (100%)
] cv ‘ (UK) (DE) LIBERTY CITYSTATE HOLDINGS (100%)
PTE LTD LIBERTY
(100%) N saaor 99.9%) A (99.99%) ‘ LBERTY IN et AelONAL () (SINGARORE) CORPORATE
LIBERTY 10.00% LIBERTY COMPANIA DE SEGUROS LIBERTY SEGUROS, (100%) 0.01% LIMITED CAPITAL
INTERNATIONAL GENERALES SA COMPANIA DE VISION (HONG KONG) LIMITED
US NETHERLANDS (CHILE) SSEGGUR%SSYS 0.77% UNDERWRITING (100%) (UK)
LLC REASEGUROS, S.A LIMITED LIBERTY INSURANCE PTE LTD
(0F) (SPAIN) (UK) ) (SINGAPORE
(90.00%)
LIBERTY INTERNATIONAL ‘ ‘ KRITAYA TUN CO. —————
EUROPEAN HOLDINGS
(100% (THAILAND) " 8.00% 32.00%
10.00% COOPERATIEVE UA. LIBERTY INTERNATIONAL LATIN (100%) 1 \ o VESTIS8) | iTeD, (a0
(NETHERLANDS) AMERICA HOLDINGS, LLC GENESIS SEGUROS 98.94% -
98-0641429 ! GENERALES, (08.94%) (99.11%) 1 (HONG KONG) INTERNATIONAL
(DE) ' LIBERTY (99.99%) INSURANCE LIMITED
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S ‘ LIBERTY SOCIEDAD MUTUAL, CA (BRAZIL) LTD. (THAILAND)
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I I i ]
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
1oFire 45050091 743649\ 185 3.0
2. Aliedlines 3964070 | 6639889 | 16780 1057
3. Farmowners multiple peril (99.895) ... N
4. Homeowners multipleperit 5841760 | 6452975 1os5 78.2
5. Commercial multiple peril A1577607 | 23,796,267 | ST2f 49.2
6. Mortgage guaranty
8. Oceanmarine L
9. Inlandmarine 7828590 | 1958841 2800 43.1
10. Financial guaranty o
111 Medical professional liability-occurrence b
112 Medical professional liability-claims made | L
12. Earthquake 64422
13. Groupaccidentandhealth
14 Credit aCCident and health ............................................... T T T I T T T e
15. Otheraccidentand health | 44004 64400 M -14.3
16. Workers' compensation | 16,110,344 12,526,185 | 8l 36.2
17.1° Other liability-occurrence | 81,455.214 | 18598512 204 29.2
17.2 Other liability-claims mage | 815437 857415 1051 303.9
17.3 Excess Workers' Compensation Lo N N P -26.9
18.1 Products liability-occurrence 19844131 108485 | ] .
18.2 Products liability-claims made o N N P
19.1, 19.2 Private passenger auto liabilty | 5658002 | 1,990,391 3820 81.5
193, 19.4 Commercial auto liability ol 24363138 | 1735870 4821 52.9
21. Autophysical damage 10,202,006 | 4203412 a2l 527
22. Aircraft (all perils)
28 Fidelity 4475392 1942542 3450 41.9
24 Surety 44631969 | (10371.958)) 2320 17.3
26. Burglaryandtheft 6403 |
27. Boilerand machinery | a8
28' Credlt T L T e
29' Internatlonal ..........................................................................................
30. Warranty
31. Reinsurance-Nonproportional Assumed Property | XXX XXX XXX XXX
32. Reinsurance-Nonproportional Assumed Liabilty | XXX XXX XXX XXX
33. Reinsurance-Nonproportional Assumed Financial Lines | XXX XRX XXX XXX
34. Aggregate write-ins for other lines of business
35. TOTALS 253,529,198 78,743,950 31.1 38.3
DETAILS OF WRITE-INS
L SO K B
3402,
3403 ..........................................................................................
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 through 3403 plus 3498) (Line 34)
PART 2 - DIRECT PREMIUMS WRITTEN
1 2 3
Current Current Prior Year
Quarter Year to Date Year to Date
1oFie 1,509439 ) 4234442 4,765,868
2. AMliedlines 1334400 3,736,579 | ... 4,168,045
3. Farmowners multiple peril
4. Homeowners multiple peril 2053580 | se9r621 | 6,012,992
5. Commercial multiple peril 10338733 | . 35,156,761 | ... 44,269,322
6. Mortgageguaranty
8' Ocean marine ...................................................................... B R P T I E
9. Inlandmarine 2990509 | 7998062 8,930,683
10. Financial guaranty
111 Medical professional liability-occurrence L
11.2 Medical professional liability-claims made . T P I
12. Earthquake 24563 | 59798 . 63,661
13. Groupaccidentand health
14 Credit aCCident and health e T R G e e e
15. Otheraccidentand health 13657\ 44216 | 52,371
16. Workers' compensation 50205811 15983077 17,190,744
171 Other liability-occurrence 25310321 76,693,794 88,885,046
17.2° Otherliability-claims made 306821 | . 780562 | 743,092
17.3 Excess Workers' Compensation R P N
18.1 Products liability-occurrence 58074 | 1,672,044\ 2,239,212
18.2 Products liabilty-claims made T P I
19.1, 19.2 Private passenger auto liability 1761878 5420235 | 6,295,564
193, 19.4 Commercial auto liability o 73038911 23231870 21,671,217
21. Auto physical damage 3,146,745 9673517 11,414,882
22. Aircraft (all perils) N I
23 Fidelity 19841140 483,732 1 4,269,347
24 Surely 14842675 40,748,550 | 40,642,311
26. Burglayandtheft 20371 6245 7,153
27. Bollerand machinery A0 Tz 1,462
28' Credlt ...............................................................................................
29. International
30. Warranty
31. Reinsurance-Nonproportional Assumed Property | XXX XXX XXX
32. Reinsurance-Nonproportional Assumed Liability | XRX XXX XXX
33. Reinsurance-Nonproportional Assumed Financial Lines | XXX XXX XXX
34. Aggregate write-ins for other lines of business
35. TOTALS 78,122,431 235,575,217 267,623,032
DETAILS OF WRITE-INS
L R B
3402 ............................................................................................
3403,
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 through 3403 plus 3498) (Line 34)
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 2 3 4 5 6 7 8 9 10 1" 12 13
2011 Loss and 2011 Loss and Q.S. Date Known Q.S. Date Known Prior Year-End
Total LAE LAE Payments Case Loss and Case Loss and Known Case Loss Prior Year-End Prior Year-End
Prior Year-End Prior Year-End Prior Year-End Payments on on Claims Total 2011 LAE Reserves on LAE Reserves on Q.S. Date Total Q.S. and LAE Reserves | IBNR Loss and LAE | Total Loss and LAE
Years in Which Known Case IBNR Loss and LAE Claims Reported Unreported Loss and LAE Claims Reported | Claims Reported or IBNR Loss and LAE Developed Reserves Developed | Reserve Developed
Losses Loss and LAE Loss and LAE Reserves as of Prior as of Prior Payments and Open as of | Reopened Subsequent Loss & LAE Reserves (Savings)/Deficiency | (Savings)/Deficiency | (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Year-End (Cols 4 +5) Prior Year-End to Prior Year-End Reserves (Cols 7 +8+9) (Cols. 4+7-1) (Cols.5+8+9-2) (Cols. 11 +12)
1. 2008+prior | 589,624 e 1064740 | 198966 | w3y 218267 46276 | 14,112 o 362,199 832587 BLCCTAL 2 @104 (15,886)
22000 | 205776 | 210765 | 418541 94254\ 29150 97169 | tarder) 9,415 ~ 147,066 3039781 I 27N B (51369 (15,394)
3. Subtotals 2009 +prior | 795400 685881 | 14812811 2932201 20216 31343 603773 23,521 . 509,265 1,136,965 | 101593 (132873) . (31,280)
4.2000 | 3278931 419467 rareo | 228022 28182 2562041 212947, 23,661 . 227,463 46407 omsze | (140061 . (26,885)
5. Subtotals 2010 +prior | 1123093 1105348 | 22284411 s212421 48308 | 569640 | 816720 47,188 136728 1600636 | 214869 @303 o (58,165)
p. 2010 XXX XXX XXX XXX 615,24 615,242 XXX 288,604 370,142 658,746 XXX XXX XXX
7. Totals 1,123,093 1,105,348 2,228,441 521,242 663,640 1,184,882 816,720 335,792 1,106,870 2,259,382 214,869 (273,034) (58,165)
8. Prior Year-End Surplus As
Regards Policyholders 1,117,155 Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
As % of Col. 1, As % of Col. 2, As % of Col. 3,
Line 7 Line 7 Line 7
1. 19132 2. -24.701 3 -2.610
Col. 13, Line 7
Line 8
4, -5.207




Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

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? N
2. Wil Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement? NO
3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? N
4. Will the Director and Officer Supplement be filed with the state of domicile and the NAIC with this statement? YES

Explanation:

The Trusteed Surplus Statement is not required as the Company is a U.S. insurer.

Supplement A to Schedule T is not required as the Company does not provide medical professional liability coverage for physicians, hospitals, other health care professionals and
sthor el care adiifies, | R R

0 24074201145500030

2407420114900003

1 030

24074201136500!

Bar Code:

14



Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Page 3 - Continuation

1 2
Current December 31,
REMAINING WRITE-INS AGGREGATED AT LINE 25 FOR LIABILITIES Statement Date Prior Year
2504. Accrued retum retrospective premiums - 819395 . 2483533
2505. Private passengerautoescrow 218,324
2597. Totals (Lines 2504 through 2596) (Page 3, Line 2598) 819,395 2,701,857

15




Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year
Year To Date Ended December 31
1. Bookladjusted carrying value, December 31 of prioryear 29521876 | 22,877,333
2. Cost of acquired:
2.1 Actual costattime of acquisition T
22 Additional investment made after acquision ©2e)| 7,936,990
3. Curentyearchangeinencumbrances
4. Totalgain (loss)ondisposals
5. Deductamounts received ondisposals
6. Total foreign exchange change in book/adjusted camyingvalue |
7. Deduct current year's other than temporary impairment recognized o0 N
8. Deduct currentyear'sdepreciation 1,189,79 1,292,447
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) | 28,322,802 | 29,521,876
10' DedUCt tOtaI nonadmltted amounts ....................................................................
11. Statement value at end of current period (Line 9 minus Line 10) 28,322,802 29,521,876
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year
Year To Date Ended December 31
1. Book value/recorded investment excluding accrued interest, December 31 of prioryear | 109,898,585 | 95,958,941
2. Cost of acquired:
2.1 Actual costattime of acquisition N 16,763,921
22 Additional investment made after acquisition 150,365 | 144,013
3. Capitalized deferred interestand other
4' Accrual Of discount ............................................................................... T
5. Unrealized valuation increase (decrease) (284610) (183,675)
6. Totalgain (loss)ondisposals (254,263) (193,620)
7. Deductamountsreceivedondisposals 6973216 | 2,590,995
8. Deduct amortization of premium and mortgage interest points and commitmentfees
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year's other than temporary impairment recognized
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1 +2+3+4+5+6-7-8+9-10) | 102,536,861 | 109,898,585
12 TOtaI Valuation allowance e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e
13. Subtotal (Line 11plusLine12) 102,536,861 | 109,898,585
14 DedUCt tOtaI nonadmitted amounts ....................................................................
15. Statement value at end of current period (Line 13 minus Line 14) 102,536,861 109,898,585
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year
Year To Date Ended December 31
1. Bookladjusted carrying value, December 31 of prior year 14111 3,503,635
2. Cost of acquired:
24 Actual costattime of acquisifon 211359 | 243,561
2.2 Additional investment made after acquision 7155873 | . 342,800
3. Capitalized deferred interestand other
4. Accrualofdiscount
5. Unrealized valuation increase (decrease) ... .| (12360 168,026
6. Total gain (loss)ondisposals 83695 | (165,553)
7. Deductamounts receivedondisposals T35 | 2,596,358
8. Deduct amortization of premium and depreciation L
9. Total foreign exchange change in book/adjusted carryingvalue L Mmoo
10. Deduct current year's other than temporary impairment recognized 230,14
11. Book/adjusted carrying value at end of current period (Lines 1 +2+3+4+5+6-7-8+9-100 [ 9573237 1,496,111
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 9,573,237 1,496,111
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year
Year To Date Ended December 31
1. Bookladjusted carrying value of bonds and stocks, December 31 of prioryear 3569438949 | 3897,146,33
2. Costofbondsandstocks acquired 597,457,631 | 1,171,189,954
3. Accalofdisount 2734159 | 5,667,977
4. Unrealized valuation increase (decrease) (52751454) (16,811,072)
5. Totalgain lossjondisposals 9834594 | 87,001,706
6. Deduct consideration for bonds and stocks disposed of 562,625,325 | 1536,757,751
7. Deductamortizationof premium 11928660 | 15,694,636
8. Total foreign exchange change in book/adjusted carrying value | (5.463837)| ... 657,335
9. Deduct current year's other than temporary impairment recognized 3,122,080 2,960,999
10. Book/adjusted carrying value at end of current period (Lines 1 +2+3+4+5-6-7+8-9) | 3,563,573,877 |  3,589,438,949
1 1' DedUCt tOtaI nonadmltted amounts ....................................................................
12. Statement value at end of current period (Line 10 minus Line 11) 3,563,573,877 3,589,438,949

Sl01
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by Rating Class

1 2 3 4 5 6 7 8
Book/Adjusted Book/Adjusted Book/Adjusted Book/Adjusted Book/Adjusted
Carrying Value Acquisitions Dispositions Non-Trading Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During Current During Current Activity During End of End of End of December 31
of Current Quarter Quarter Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
. Clssta) | 229023490 578977907 602896733 | (3867287 2408145581 | 200284930 | 2002648867 | 2,398,797,513
2 Cess2@ | 486434005 46820368 | 0468817 2763029 | 516126546 | 486434005 | 524548585 490,583,014
3. Cass3@ | 120898707 7368000 1892427 1596077 16581046 | 120893707 | 142355357 | 116,829,126
4 Cassd@ L 193933619 | 1700000 6816540 | (7e0ssn| 181453116 | 193933619 | 171026198 | 178,291,867
5. CassS@) | ssesta2s| 675062 2461270 @sw0Tey Mrad9| ssesta2s| 31834732 35,476,362
6. Class6(@ 12,903,628 593,768 (7,748,322) 5,865,866 12,903,628 4,561,538 5,192,284
7. Total Bonds 3,140,231,313 635,541,637 645,129,555 (13,968,118) 3,269,965,584 3,140,231,313 3,116,675,277 3,225,170,186
PREFERRED STOCK
8 Clsst | 1892000 | (532000 1932000 1892000 1360000 1,893,600
9. Class2 | 5025000 | (arsoq) 5050001 50250000 5007500 5,055,000
10. Class3 41400000 (970,000 4138000 4140000 370000 3,856,000
M. Classd4 208000\ 28000 28000 28000 333,350
12 Classs... ...................................... T e e e
13. Class6 30 30 294,030 30 294,030
14. Total Preferred Stock 11,355,030 30 (1,519,500) 11,712,030 11,355,030 9,835,500 11,431,980
15. Total Bonds & Preferred Stock 3,151,586,343 635,541,637 645,129,585 (15,487,618) 3,281,677,614 3,151,586,343 3,126,510,777 3,236,602,166

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated, short-term and cash-equivalent bonds by NAIC designation:

NAIC 1§

72,171,110; NAIC2$

0; NAIC3$

0; NAIC4$

0; NAIC5$

0; NAIC6$

0




Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

Short-Term Investments
1 2 3 4 5
Interest Paid for Accrued
Book/Adjusted Par Actual Collected Interest
Carrying Value Value Cost Year To Date Year To Date
9199999 68,597,327 XXX 68,597,327 235
Short-Term Investments
1 2
Prior Year
Year To Date Ended December 31

1. Bookladjusted carrying value, December 31 of prioryear 112638376 | 141,278,031
2. Costof short-term investments acquired . 1,875,424,041 ... 2,218,575,344

3. Accrualofdiscount
4. Unrealized valuation increase (decrease)
5. Totalgain (loss)ondisposals o A DU o
6. Deduct consideration received ondisposals . 1,919,465,090 ... 2247,214,999

7. Deductamortization of premium

8. Total foreign exchange change in book/adjusted carrying value o

9. Deduct current year's other than temporary impairment recognized

10. Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9p | 68,597,327 | 112,638,376
11 DedUCt tOtaI nonadmitted amounts .................................................................... e P .
12. Statement value at end of current period (Line 10 minus Line 11) 68,597,327 112,638,376
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

NONE Schedule DB - Part A and B Verification

Sl04



Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

NONE Schedule DB - Part C - Section 1

SI05



Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

NONE Schedule DB - Part C - Section 2

Sl06



Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

NONE Schedule DB - Verification
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE E - VERIFICATION

(Cash Equivalents)

Year To Date

Prior Year
Ended December 31

[N
M = o

© © N o g bk~ D~

Book/adjusted carrying value, December 31 of prior year
Cost of cash equivalents acquired
Accrual of discount

Unrealized valuation increase (decrease)

Total gain (loss) on disposals

Statement value at end of current period (Line 10 minus Line 11)

............. 14304077 .. 28742163
.............. 9222982 | . 25576208
............. 20003376 | 39,964,194
,,,,,,,,,,,,,, 3573783 | L 14384077

3,573,783 14,354177

S108




Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

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 Additional

Actual Cost Carrying Value Investment

Date at Time of Amount of Less Made After

Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Encumbrances Acquisition
One story offce builing, 9450 SewardRY. . [Fareld o famsenses o\ s
0199999 Acquired by Purchase 58,738
0399999 Totals 58,738

103

SCHEDULE A - PART 3
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 Gross
Additions, Book/Adjusted Current Year's Book/Adjusted Foreign Income
Permanent | Carrying Value Other Than Total Foreign | Carrying Value Exchange Realized Total Earned Less Taxes,
Improvements Less Temporary Current Year's | Total Change Exchange Less Amounts Gain Gain Gain Interest Repairs and
Disposal Name of Actual and Changes in | Encumbrances | Current Year's | Impairment Change in inB.J/A.C.V. Changein | Encumbrances Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
Description of Property City State Date Purchaser Cost Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. on Disposal During Year Disposal Disposal Disposal Encumbrances Incurred

0399999 Total
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

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

Loan Number

Location

4

Loan Type

5

Date Acquired

Actual Cost
at Time

of Acquisition

8
Additional
Investment
Made After

Acquisitions

Value of Land
and Buildings

0599999 Mortgages in good standing - Commercial mortgages - all other

581,013

0899999 Total Mortgages in good standing

581,013

3399999 Totals

6

Rate of

Interest
... .61
................. 7.000
................. 7.000
,,,,,,,,,,,,,,,,,, 7.000
................. 7.000

XXX

XXX

XXX

581,013
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

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 Book Value/ 8 9 10 1" 12 13 Book Value/

Recorded Current Recorded

Investment Year's Other Investment Foreign

Excluding Unrealized Current than Capitalized Total Total Foreign Excluding Exchange Realized Total

Accrued Valuation Year's Temporary Deferred Change in Exchange Accrued Gain Gain Gain

Date Disposal Interest Increase (Amortization) / Impairment Interest and Book Value Change in Interest (Loss) on (Loss) on (Loss) on
Loan Number City State Loan Type Acquired Date Prior Year (Decrease) Accretion Recognized Other (8+9-10+11) Book Value on Disposal Consideration Disposal Disposal Disposal

ATI02005 ALPHARETTA GA ] 1202802007 | 08312011 | 880034 | ol 580034 | 880034 | ol
ABOSTM0S AUGUSTA GA ] 1112612008 | 07282011 | 3282 L 3282 | 0 38282| |
ATI02020 BRANCHBURG N 0212772008 | 08312011 | 1201436 | L 1201436 | 1291436 | Lo
ABOS1108 DOUGLASVILLE  [{GA . | ... . .| 1112612008 | 072222011 | W34 V34| 3|
ABUTOTON EASTNORRITON  [PA_ | ... .. . | 07721/2008 | 08/312011 | grazes | Lo gra2e6 | . gma288 | ||
ATO92106 PORTLAND R | 120062007 | 0800212011 | e mest| eS|
AT102006 SANRAMON CA ] 021222008 | 08312011 | 1305900 | 1305901 | 1308900 |
ABOSTEOT WESTBRIDGEWATER|MA | . | 11/05/2008 | 09302011 | 64515 | L 64515 st L
0199999 Mortgages closed by repayment 4,268,599 4,268,599 4,268,599
AT102205 ABILENE L SR . 02/28/2008 | | 240 24 2
AB081204 ABILENE | S S 101232008 | 22 Ay 20
A8082505 ABILENE L S I TWA42008 s s B5\
A9021303 ADDISON ~ L S I 040712009\ | SO . O
A8013103 AGOURAHILLS ~ |CA | | 041712008 | |8 s 86 |
AB092403 ALAMEDA CA | 111242008 | o f L O N R (N B ney oo L R
AS030503 ALBANY OR ] 042412009 | | L I 1 O A R (N I L DU L O T
AS040103 ALBUQUERQUE ~ INM ] 06/09/2009 | | L 1 S AR R I oy L R T
A9040105 ALBUQUERQUE ~~ \NM | 06/09/2009 | | B 18 LR I N
AT120402 ALBUQUERQUE  \NM | 02252008 | o f o383 38 B o O
AT120403 ALBUQUERQUE ~ |NM | 0202502008 | |8 368 B o R I
AT120404 ALBUQUERQUE ~ INM | 0202502008 | | S8 38 B I O
AT120407 - ALBUQUERQUE ~~ INM ] 02252008 | | L I ) or) art o
ATI20408 ALBUQUERQUE ~ INM ] 02252008 | | 20 I I A ) aay o N [P I
AT120411 ALBUQUERQUE ~~ INM | 02252008 | | I N S I A D a8 R I R B
A7091704 ALBUQUERQUE  \NM | 120142007 208 e 208
AB092202 ALBUQUERQUE — |NM | 1802008 | o f S8 59 B T I
B0OG0403 ALBUQUERQUE ~ INM | 073012010 s 368 B [P B I
B0040504 ALBUQUERQUE  INM ] 100312001 B sl Bl
B0040505 ALBUQUERQUE ~ INM ] 068/0412010 | | B B Sl I R
B0040506 ALBUQUERQUE ~ \NM | 06/04/2010 | | A o I I A N P I EL A O O B
B00SO701 ALBUQUERQUE ~ \NM | 07182010 | L2 o I I A [ R I £ B
A9042201 ALGONA WA 061212000 | | L o I A A S I 1,090 B N P
A8112501 ALHAMBRA CA 01/30/2009 661 661 661
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

6

Disposal
Date

7

Book Value/
Recorded
Investment
Excluding
Accrued
Interest
Prior Year

Change in Book Value/Recorded Investment

Unrealized
Valuation
Increase

(Decrease)

Current
Year's
(Amortization) /
Accretion

10
Current
Year's Other
than
Temporary
Impairment
Recognized

1

Capitalized
Deferred
Interest and
Other

Total
Change in
Book Value

(8+9-10+11)

Total Foreign
Exchange
Change in
Book Value

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

A8032001

Location
2 3
City State

ALHAMBRA CA . ...
ALOHA OR ... . ...
ALPHARETTA GA ...
ALPHARETTA GA ..
ALPHARETTA GA ..
ALPHARETTA GA .
ALVIN = ™
AMARILLO =~ ™o
AMELIA - o ... ..
AMELIA - OH ... ...
AMERICANFORK ~~ {UT
AMHERST N
AMMON o
ANAHEM -~~~ CA ...
ANGOLA N
ANNARBOR =~ MEC
ANSON . ™o
APACHEJUNCTION |AZ
APPLEVALLEY — |CA
APPLEVALLEY ~ |MN
ARCOLA . ™o
ARDMORE oK . ... ...
ARLINGTON ™o
ARLINGTON ™
ARLINGTON ™
ARLINGTON ™o
ARLINGTON ™o
ARLINGTON ™o
ARLINGTON ™o
ARMA KS o
ARTESIA CA . ...
ASHLAND oH ... ...
ASHLAND VA
ATASCADERO CA .. ...
ATASCADERO CA

06/16/2008
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

6

Disposal
Date

7

Book Value/
Recorded
Investment
Excluding
Accrued
Interest
Prior Year

Change in Book Value/Recorded Investment

Unrealized
Valuation
Increase

(Decrease)

Current
Year's
(Amortization) /
Accretion

10
Current
Year's Other
than
Temporary
Impairment
Recognized

1

Capitalized
Deferred
Interest and
Other

Total
Change in
Book Value

(8+9-10+11)

Total Foreign
Exchange
Change in
Book Value

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

A8091203

Location
2 3
City State

ATASCADERO CA . . ...
ATHENS GA ... ...
ATHENS GA ...
ATHENS . GA ..
ATLANTA - GA ..
ATLANTA GA .
ATLANTA GA .
ATLANTA -~ GA ... ..
ATLANTA - GA ...
ATLANTA -~ GA ..
ATLANTA - GA ..
ATLANTA GA .
ATLANTA GA .
ATLANTA -~ GA ... ..
ATLANTA - GA ...
ATLANTA - GA ..
ATLANTA - GA ..
ATLANTA GA .
ATLANTA GA .
AUBURN KS
AUBURN WA
AUBURN WA
AUBURNHILLS M~
AUBURNMILLS ——miL—
AUGUSTA GA .
AURORA co.
AURORA co.
AURORA co
AUSTIN - ™o
AUSTIN ™
AUSTIN ™
AUSTIN ™o
AUSTIN ™o
AUSTIN = ™o
AUSTIN X

11/18/2008
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

6 7 Change in Book Value/Recorded Investment

Book Value/ 8 9 10 1 12 13
Recorded Current
Investment Year's Other
Excluding than
Accrued Temporary
Interest Impairment
Prior Year Recognized

Total
Change in
Book Value

(8+9-10+11)

Current
Year's
(Amortization) /
Accretion

Unrealized
Valuation
Increase

(Decrease)

Capitalized
Deferred
Interest and
Other

Total Foreign
Exchange
Change in
Book Value

Disposal
Date

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

A8021903

Location
2 3
City State

AUSTIN ™
AUSTIN ™o
AUSTIN ™o
AUSTIN = ™o
AVON ~ OH . ... ...
BAKERSFIELD CA .. ... .
BAKERSFIELD CA . . ...
BAKERSFIELD CA ...
BAKERSFIELD CA ...
BALDWINPARK ~|CA
BALTIMORE MD o
BARLETT . . LU
BASEHOR KS
BAYTOWN ™o
BAYTOWN ™o
BEAR . ..., DE ..
BEAUMONT ™o
BEAUMONT ™
BEAVERCREEK ~~~1OH
BEAVERTON OR ... . ...
BEAVERTON OR ... . ...
BEDFORD . ™o
BEDFORDPARK ~ |IL . .
BELLFLOWER = CA .. ...
BELLINGHAM WA
BEND ... OR ... . ...
BEND ... OR ... . ...
BENNETTSVILLE ~ |sC . .
BENSON . . AZ
BERKELEY = . CA .. ... .
BERKELEY CA . . ...
BERKELEY CA ...
BERMUDADUNES = |CA |
BERNALILLO NMC
BESSEMER AL

05/08/2008
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

6 7 Change in Book Value/Recorded Investment

Book Value/ 8 9 10 1 12 13
Recorded Current
Investment Year's Other
Excluding than
Accrued Temporary
Interest Impairment
Prior Year Recognized

Total
Change in
Book Value

(8+9-10+11)

Current
Year's
(Amortization) /
Accretion

Unrealized
Valuation
Increase

(Decrease)

Capitalized
Deferred
Interest and
Other

Total Foreign
Exchange
Change in
Book Value

Disposal
Date

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

B0090104

Location
2 3
City State

BETHEL = cro
BETHLEHEM PA
BETHPAGE NY
BEVERLY .. MA
BINGHAM ME
BIRMINGHAM AL
BIRMINGHAM Moo
BLOOMINGTON = |MN
BLOOMSBURG PA
BLOSSOM . ™o
BLUESPRINGS =~ MO
BLUFFTON e
BOCARATON = Lo
BOERNE | ™o
BOISE .. .. D
BOSE . ... .. D
BOSE .. ... .. D
BOISE . .. o
BOLINGBROOK ~ |IL
BOONE . NC
BORGER . ™o
BOSTON . MA
BOULDER co o
BOUNTIFUL uroooo
BOUNTIFUL uroooo
BOWMANSVILLE ~~ INY
BRADENTON Lo
BREA . ..., CA .. ...
BRIDGEWATER = IMA
BRIGHTON Mo
BROCKPORT N
BROCKTON MA
BRONX ... NY
BRONX . NY
BRONX NY

11/23/2010
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

6 7 Change in Book Value/Recorded Investment

Book Value/ 8 9 10 1 12 13
Recorded Current
Investment Year's Other
Excluding than
Accrued Temporary
Interest Impairment
Prior Year Recognized

Total
Change in
Book Value

(8+9-10+11)

Current
Year's
(Amortization) /
Accretion

Unrealized
Valuation
Increase

(Decrease)

Capitalized
Deferred
Interest and
Other

Total Foreign
Exchange
Change in
Book Value

Disposal
Date

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

B0082401

Location
2 3
City State

BROOKSHIRE = ™
BROWNSBURG = |IN .
BROWNSVILLE ~ |TX .
BRUNSWICK OH ... ...
BRYAN ... ™o
BUFFALO MNC
BUFFALO N
BULLARD ™o
BURBANK CA ...
BURBANK CA . ...
BURBANK . CA .. ...
BURLINGAME CA .. ... .
BURLINGAME CA . . ..
BURLINGTON KS
BURLINGTON Ky
BURLINGTON WA
BURLINGTON WA
BURNSVILLE MNC
BURNSVILLE MNC
BYRAM - . MS
CALERA . oK ...
CALHOUN GA ..
CALHOUN GA ..
CAMERON NG
CAMILLAS N
CAMPBELL CA ...
CANOGAPARK ~~|CA .
CANOGAPARK ~|CA
CANOGAPARK ~|CA
CANTON GA .
CANTON Moo
CANTON ™o
CANYONLAKE ™o
CAPECORAL Lo
CARROLLTON X

11/01/2010
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

6 7 Change in Book Value/Recorded Investment

Book Value/ 8 9 10 1 12 13
Recorded Current
Investment Year's Other
Excluding than
Accrued Temporary
Interest Impairment
Prior Year Recognized

Total
Change in
Book Value

(8+9-10+11)

Current
Year's
(Amortization) /
Accretion

Unrealized
Valuation
Increase

(Decrease)

Capitalized
Deferred
Interest and
Other

Total Foreign
Exchange
Change in
Book Value

Disposal
Date

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

A8030505

Location
2 3
City State

CARSON CA . . ...
CARSON . CA ...
CARSON . CA ...
CARSONCITY N
CARSONCITY N
CARSONCITY NV
CARY .. NC o
CASTLEROCK co
CATHEDRALCITY ~ |1CA
CATHEDRALCITY ~ |CA
CATHEDRALCITY ~ |CA
CEDARCITY uroooo
CEDARHILL ™
CENTEREACH NY
CENTERVILLE GA ...
CENTERVILLE ur oo
CENTRALIA WA
CHANDLER AZ
CHANDLER AZ
CHANDLER AZ
CHANDLER AZ
CHANDLER AZ
CHANHASSEN MN
CHARLESTON e
CHARLESTON s
CHARLOTTE = NC
CHARLOTTE NC
CHATSWORTH CA .. ...
CHATSWORTH CA .. ...
CHATSWORTH CA .. ... .
CHATSWORTH CA . . ...
CHATSWORTH CA ...
CHATTANOOGA ~ |TN
CHENEY KS o
CHESAPEAKE VA

05/22/2008
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

6

Disposal
Date

7
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
Prior Year

Change in Book Value/Recorded Investment

Unrealized
Valuation
Increase

(Decrease)

Current
Year's
(Amortization) /
Accretion

10
Current
Year's Other
than
Temporary
Impairment
Recognized

1

Capitalized
Deferred
Interest and
Other

Total
Change in
Book Value

(8+9-10+11)

Total Foreign
Exchange
Change in
Book Value

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

A9113007

Location
2 3
City State

CHESAPEAKE VAL
CHESTERFIELD ~|IN
CHICAGO o
CHICAGO Lo
CHICAGO Lo
CHICAGO Lo
CHICAGO o
CHICAGO o
CHICAGO o
CHICAGO Lo
CHICAGORIDGE  |IL
CHico CA .. ... .
CHico CA . . ...
chico CA ...
CHUBBUCK D
CHULAVISTA CA . ...
CHULAVISTA CA .. ...
CHULAVISTA = CA .. ... .
CHULAVISTA CA . .. ...
CICERO . o
CINCINNATI o ... ..
CINCINNATI OH ... ...
CINCINNATI OH . ... ...
CINCINNATL o . ...
CINCINNATL oH ..
CINCINNATI - oH ... ...
CINCINNATI o ... ..
CINCINNATI OH ... ...
gisco ™
CITY OF COMMERCE |CA
CLACKAMAS =~~~ OR . . ..
CLARENCE =~ NY
CLARKSVILLE ™o
CLAYTON NG
CLEARFIELD Ut

02/11/2010
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

6

Disposal
Date

7
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
Prior Year

Change in Book Value/Recorded Investment

Unrealized
Valuation
Increase

(Decrease)

Current
Year's
(Amortization) /
Accretion

10
Current
Year's Other
than
Temporary
Impairment
Recognized

1

Capitalized
Deferred
Interest and
Other

Total
Change in
Book Value

(8+9-10+11)

Total Foreign
Exchange
Change in
Book Value

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

B0030402

Location
2 3
City State

CLEARLAKE = CA . .. ...
CLEARWATER =~ Lo
CLEBURNE ™o
CLEVELAND OH ... ...
CLEVELAND OH . ... ...
CLEVELAND o . . ...
CLEVELAND oH .
CLEVELAND = ™o
CLEVES . o ... ..
CLNTON ur oo
CLINTON TOWNSHIP \MI_ -~~~
COCONUTCREEK ~ |FL
COLLEGEPARK ~ |GA
COLLEGEPARK ~|GA |
COLLEGE STATION  |TX .
COLONIALHEIGHTS VA =
COLONE NY
COLORADOSPRINGS |CO
COLORADOSPRINGS |CO
COLORADOSPRINGS |CO |
COLORADOSPRINGS |CO
COLORADOSPRINGS |CO
COLUMBAS GA ..
COLUMBIA MD o
COLUMBIA Mo
COLUMBIA =~ e
COLUMBIA =~ e
COLUMBUS OH ... ...
COLUMBUS OH . ... ...
COLUMBUS o . ...
COLUMBUS oH .
COMANCHE ™o
COMMERCE GA ...
COMMERCECITY ~ |CO
COMMERCE CITY Cco

04/22/2010
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

6 7 Change in Book Value/Recorded Investment

Book Value/ 8 9 10 1 12 13
Recorded Current
Investment Year's Other
Excluding than
Accrued Temporary
Interest Impairment
Prior Year Recognized

Total
Change in
Book Value

(8+9-10+11)

Current
Year's
(Amortization) /
Accretion

Unrealized
Valuation
Increase

(Decrease)

Capitalized
Deferred
Interest and
Other

Total Foreign
Exchange
Change in
Book Value

Disposal
Date

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

B0012901

Location
2 3
City State

CONCORD CA . .. ...
CONCORD VA
CONRCE ™o
CONROE ™o
CONROE ™o
CONROE ™
CORALGABLES ~ |FL
CORALGABLES ~ |FL . .
CORALGABLES ~ |FL . .
CORALGABLES ~ (FL . .
CORALGABLES ~ (FL . .
CORALSPRINGS ~ |FL
CORDOVA ™
CORONA =~ CA ...
CORONA ~ = CA ...
CORONA CA . .. ... .
CORONA CA .. ... .
CORONA CA .. ...
CORPUSCHRISTI ~ |1TX
CORPUSCHRISTI |TX .
CORPUSCHRISTI |TX .
CORTEMADERA ~ CA
CORVALLIS OR .. . ... ...
COSTAMESA = CA .. ... .
COSTAMESA CA . . ...
COSTAMESA CA ...
COTTONWOODFALL |KS |
COVINA CA .. ...
CROWNPOINT ~ fIN_
CRYSTALLAKE = JIL
CUDAHY CA . . ...
CULVERCITY CA ...
CUMMING GA ...
CUYAHOGAFALLS ~ |OH
CUYAHOGA FALLS OH

06/30/2010
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

6

Disposal
Date

7

Book Value/
Recorded
Investment
Excluding
Accrued
Interest
Prior Year

Change in Book Value/Recorded Investment

Unrealized
Valuation
Increase

(Decrease)

Current
Year's
(Amortization) /
Accretion

10
Current
Year's Other
than
Temporary
Impairment
Recognized

1

Capitalized
Deferred
Interest and
Other

Total
Change in
Book Value

(8+9-10+11)

Total Foreign
Exchange
Change in
Book Value

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

B0062903

Location
2 3
City State

CYPRESS ™
CYPRESS . ™o
CYPRESS . ™o
DACULA . GA ..
DACULA . . GA ..
DACULA GA .
DALLAS GA .
DALLAS . ™o
DALLAS .. ™o
DALLAS . ™o
DALLAS . . ™o
DALLAS . ™
DALLAS ™
DALLAS . ™o
DALLAS .. ™o
DALLAS . ™o
DALLAS . . ™o
DANBURY 4
DAVIE Lo
DAYTON .. oH ... ...
DAYTON .. o ... ..
DAYTON . OH ... ...
DEARBORN MEC
DEARBORNHEIGHTS \MI
DECATUIR AL
DECATUR GA ... ...
DECATUR GA ...
DECATUR GA ..
DECATUR . GA ..
DECATUR GA .
DECATUIR GA .
DECATUR GA ...
DELEON . ™o
DELRAYBEACH ~ |FL .
DENVER Cco

08/17/2010




[AXAIE]

Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

6

Disposal
Date

7

Book Value/
Recorded
Investment
Excluding
Accrued
Interest
Prior Year

Change in Book Value/Recorded Investment

Unrealized
Valuation
Increase

(Decrease)

Current
Year's
(Amortization) /
Accretion

10
Current
Year's Other
than
Temporary
Impairment
Recognized

1

Capitalized
Deferred
Interest and
Other

Total
Change in
Book Value

(8+9-10+11)

Total Foreign
Exchange
Change in
Book Value

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

A7101001

Location
2 3
City State

DENVER co
DENVER . co.
DENVER . co
DEPTFORD NG
DESMOINES A
DESPLAINES Lo
DESOTO ™
DETROIT . M
DETROIT . L
DETROT . MEC
DETROT . . MEC
DETROIT Mo
DETROIT Moo
DETROIT . M
DEWITT . NY
DINUBA . CA . ...
DISTRICTHEIGHTS  \MD
DIXON . CA .. ... .
DORAVILLE GA .
DOWNEY CA ...
DRAPER .. ur oo
DUBLN = . OH ... ...
DULUTH GA ..
DUNN NG
DUNWOODY GA .
DURHAM NC
DURHAM NC
DURHAM NG
EAGLE ... . D
EASTBERNARD — |\TX .
EASTELLWAY = GA .
EASTLANSING (ML
EASTLANSING (ML
EASTLAKE . OH ... ...
EDGEWOOD WA

12/18/2007
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

6

Disposal
Date

7
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
Prior Year

Change in Book Value/Recorded Investment

Unrealized
Valuation
Increase

(Decrease)

Current
Year's
(Amortization) /
Accretion

10
Current
Year's Other
than
Temporary
Impairment
Recognized

1

Capitalized
Deferred
Interest and
Other

Total
Change in
Book Value

(8+9-10+11)

Total Foreign
Exchange
Change in
Book Value

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Considerati

on

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

B0060103

Location
2
City

EDINBURG ™
EDMOND oK
EDWARDSVILLE -~ [KS
ELCAION CA.
ELCAION . CA.
ELCAION CA.
ELCAJON CA
ELCAION CA .
ELCAION CA .
ELCAION CA.
ELCAION . CA.
ELCENTRO = CA.
ELCERRITO CA
ELPASO . .
ELPASO .. .
ELPASO . . .
ELPASO . . .
ELGN . L
ELIZABETHTOWN ~ |KY
ELKGROVE CA .
ELMHURST L
ENCINITAS CA.
ENCINITAS CA.
ENDICOTT NY
ERE . . KS
ERE .. .. PA
ERLANGER KY
ESCONDIDO CA.
ESCONDIDO CA.
ESCONDIDO CA.
ESCONDIDO CA
ESCONDIDO CA .
ESTESPARK co.
EUGENE . OR.
EVANS GA

08/31/2010




¥1°203

Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

Disposal
Date

7
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
Prior Year

Change in Book Value/Recorded Investment

Unrealized
Valuation
Increase

(Decrease)

Current
Year's
(Amortization) /
Accretion

10
Current
Year's Other
than
Temporary
Impairment
Recognized

1

Capitalized
Deferred
Interest and
Other

Total
Change in
Book Value

(8+9-10+11)

Total Foreign
Exchange
Change in
Book Value

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

A50831063

Location
2 3
City State

EVANSVILLE N
EVERETT . WA
EVERETT . WA
EVERETT . WA
EVERETT .. WA
EXCELSIOR =~ MNC
EXETER . . NH
FAROAKS =~ CA ...
FARBURN GA ...
FARFIELD =~ OH ... ...
FARFIELD =~ OH . ... ...
FAIRHAVEN MA
FARVIEW NC o
FARWAY KS
FARGO .. ND
FARMERSBRANCH |TX .
FARMINGTON = ur oo
FARMINGTONHILLS \MI-
FARMINGTONHILLS \MI
FARMINGTONHILLS M1~
FAYETTEVILLE = NG
FAYETTEVILLE = NG
FAYETTEVILLE = NG
FEASTERVILLE ~\PA .
FIRESTONE = co
FLORALA AL
FLORENCE AL
FLORISSANT MO
FLUSHNG NY
FLUSHING N
FOLEY . . AL
FOLSOM . CA ...
FORESTPARK GA ...
FORTCOLLNS ~~~1CO
FORT MEYERS FL

12/21/2007




61203

Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Location

Loan Type

Date
Acquired

6

Disposal
Date

7
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
Prior Year

Change in Book Value/Recorded Investment

Unrealized
Valuation
Increase

(Decrease)

Current
Year's
(Amortization) /
Accretion

10
Current
Year's Other
than
Temporary
Impairment
Recognized

1

Capitalized
Deferred
Interest and
Other

Total
Change in
Book Value

(8+9-10+11)

Total Foreign
Exchange
Change in
Book Value

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

A9090403

FORTWAYNE = N
FORTWAYNE N
FORTWORTH L
FORTWORTH ™.
FORTWORTH .
FORTWORTH ..
FORTWORTH LS
FORTWORTH LY
FORTWORTH L
FORTWORTH ™.
FORTWORTH . .
FORTHWORTH — |TX
FOSTERCITY CA.
FOSTERCITY CA.
FOUNTAINVALLEY - | CA
FRANKLIN = . ™.
FREDERICK co.

FULLERTON

10/30/2009




91203

Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

6 7 Change in Book Value/Recorded Investment

Book Value/ 8 9 10 1 12 13
Recorded Current
Investment Year's Other
Excluding than
Accrued Temporary
Interest Impairment
Prior Year Recognized

Total
Change in
Book Value

(8+9-10+11)

Current
Year's
(Amortization) /
Accretion

Unrealized
Valuation
Increase

(Decrease)

Capitalized
Deferred
Interest and
Other

Total Foreign
Exchange
Change in
Book Value

Disposal
Date

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

A8011807

Location
2 3
City State

FUQUAY-VARINA ~ = INC
GADSDEN AL
GAINESVILLE Lo
GAINSVILLE Lo
GALESBURG o
GARDENCITY GA .
GARDENCITY KS
GARDENGROVE =~ |CA
GARDENA CA ...
GARLAND ™o
GARLAND ™o
GARLAND ™
GARNER NC o
GATLINBURG ™o
GENEVA o
GEORGETOWN ~ (KY
GILBERT .. AZ
GILBERT AZ
GILBERT AZ
GILBERT . AZ
GLADEWATER =~ ™o
GLENBURNIE MD o
GLENROSE ™o
GLENDALE AZ
GLENDALE CA . . ...
GLENDALE =~ CA ...
GLENDALE =~ CA ...
GLENDORA CA .. ...
GOLDEN co
GOLETA = . CA .. ...
GOODYEAR AZ
GOODYEAR AZ
GOSHEN VA
GRAHAM NG
GRAND JUNCTION Cco

07/25/2008




11203

Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

6 7 Change in Book Value/Recorded Investment

Book Value/ 8 9 10 1 12 13
Recorded Current
Investment Year's Other
Excluding than
Accrued Temporary
Interest Impairment
Prior Year Recognized

Total
Change in
Book Value

(8+9-10+11)

Current
Year's
(Amortization) /
Accretion

Unrealized
Valuation
Increase

(Decrease)

Capitalized
Deferred
Interest and
Other

Total Foreign
Exchange
Change in
Book Value

Disposal
Date

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

B0032505

Location
2 3
City State

GRANDPRARIE — |TX
GRANDPRARIE ~~ |TX
GRANDRAPIDS M~
GRANDPRAIRIE - TX
GRANGER N
GRANITEBAY CA .. ...
GRANVILLE o
GRAPECREEK ~~ |TX .
GREECE . NY
GREECE NY
GREECE NY
GREELEY co
GREENSBORO NC o
GREENSBORO NC
GREENVILLE NG
GREENVILLE SCoo
GREENVILLE e
GREENVILLE ™
GRESHAM OR . . ..
HAINESCITY Lo
HAMBURG =~~~ NY
HAMILTON OH ... ...
HAMILTON OH . ... ...
HAMILTON ~ o . ...
HAMILTON ~ ™
HANFORD = CA ...
HAPEVILLE GA ...
HAPPYVALLEY ~ |OR
HARDIN -~ ™o
HARKERHEIGHTS ~ |\ TX .
HARPER KS
HARRISON =~ oH ... ...
HARTSHORNE oK ...
HASTINGS MEC
HATTIESBURG MS

05/28/2010




81203

Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

6

Disposal
Date

7

Book Value/
Recorded
Investment
Excluding
Accrued
Interest
Prior Year

Change in Book Value/Recorded Investment

Unrealized
Valuation
Increase

(Decrease)

Current
Year's
(Amortization) /
Accretion

10
Current
Year's Other
than
Temporary
Impairment
Recognized

1

Capitalized
Deferred
Interest and
Other

Total
Change in
Book Value
(8+9-10+11)

Total Foreign
Exchange
Change in
Book Value

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Considerati

on

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

A9042311

Location
2 3
City State

HATTIESBURG MS oo
HATTIESBURG MS
HAVERHILL MA
HAWTHORNE = CA . ...
HAWTHORNE CA .. ...
HAYWARD CA .. ...
HENDERSON NV
HENDERSON N
HESPERIA ~ CA ...
HIGHPONT NG
HIGHLAND CA .. ...
HIGHLAND PARK = 1CA
HILLSBORO ™
HINSDALE o
HOFFMANESTATES |IL
HOLLIS . oK . .. ... ..
HOLLYWOOD CA .. ...
HOLLYWOOD Lo
Hott o Moo
HOMEWOOD o
HORSHAM PA
HORTON KS o
HOUSTON ™o
HOUSTON ™
HOUSTON ™
HOUSTON =~ ™o
HOUSTON =~ ™o
HOUSTON ™o
HOUSTON ™o
HOUSTON ™
HOUSTON ™
HOUSTON =~ ™o
HOUSTON =~ ™o
HOUSTON ™o
HOUSTON X

06/25/2009




61203

Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

6 7 Change in Book Value/Recorded Investment

Book Value/ 8 9 10 1 12 13
Recorded Current
Investment Year's Other
Excluding than
Accrued Temporary
Interest Impairment
Prior Year Recognized

Total
Change in
Book Value

(8+9-10+11)

Current
Year's
(Amortization) /
Accretion

Unrealized
Valuation
Increase

(Decrease)

Capitalized
Deferred
Interest and
Other

Total Foreign
Exchange
Change in
Book Value

Disposal
Date

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

A8070701

Location
2 3
City State

HOUSTON ™
HOUSTON =~ ™o
HOUSTON =~ ™o
HOUSTON ™o
HOUSTON ™o
HOUSTON ™
HOUSTON ™
HOUSTON =~ ™o
HOUSTON =~ ™o
HOUSTON ™o
HOUSTON ™o
HOUSTON ™
HOUSTON ™
HOUSTON =~ ™o
HOUSTON =~ ™o
HOUSTON ™o
HOUSTON ™o
HOUSTON ™
HOUSTON ™
HOUSTON =~ ™o
HOUSTON =~ ™o
HOUSTON ™o
HOUSTON ™o
HOUSTON ™
HOUSTON ™
HOUSTON =~ ™o
HOUSTON =~ ™o
HOUSTON ™o
HOWELL MEC
HUMBLE ™
HUMBLE ™
HUMBLE ™o
HUMBLE ™o
HUMBOLDT KS o
HUNTINGDON VALLE |PA

10/15/2008
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

6

Disposal
Date

7
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
Prior Year

Change in Book Value/Recorded Investment

Unrealized
Valuation
Increase

(Decrease)

Current
Year's
(Amortization) /
Accretion

10
Current
Year's Other
than
Temporary
Impairment
Recognized

1

Capitalized
Deferred
Interest and
Other

Total
Change in
Book Value

(8+9-10+11)

Total Foreign
Exchange
Change in
Book Value

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

B0020506

Location
2 3
City State

HUNTINGTON BEACH |CA ~
HUNTINGTON BEACH |CA
HUNTINGTONBEACH |CA
HUNTINGTON BEACH |CA
HYDEPARK ur oo
HYDEPARK uroooo
HYDEPARK uroooo
INDIANAPOLIS -~ N
INDIANAPOLIS - =~ N
INDIANAPOLIS =~ N
INDIANAPOLIS -~ N
INDIANAPOLIS =~ N
INDIO CA . . ...
INDIO ~ CA ...
INDIO ~ CA ...
INDIO CA . ...
INDIO CA .. ...
INDIO CA .. ... .
INDIO CA . . ...
INDIO ~ CA ...
INDIO ~ CA ...
RMO sCoo
IRVINE . CA .. ...
RVINE CA .. ... .
RVINE CA . . ...
IRVINE = CA ...
IRVINE = . CA ...
IRVINE ~ . CA .. ...
IRWINDALE -~~~ CA .. ...
ITASCA . . ™
JACKSONVILLE ~~ JFL
JACKSONVILLE ~ ~ {FL
JACKSONVILLE ~~ |FL
JACKSONVILLE - (FL
JACKSONVILLE FL

03/26/2010
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

6 7 Change in Book Value/Recorded Investment

Book Value/ 8 9 10 1 12 13
Recorded Current
Investment Year's Other
Excluding than
Accrued Temporary
Interest Impairment
Prior Year Recognized

Total
Change in
Book Value

(8+9-10+11)

Current
Year's
(Amortization) /
Accretion

Unrealized
Valuation
Increase

(Decrease)

Capitalized
Deferred
Interest and
Other

Total Foreign
Exchange
Change in
Book Value

Disposal
Date

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

B0080402

Location
2
City

JACKSONVILLE ~~~ |FL
JACKSONVILLE =~ |FL
JACKSONVILLE = |FL
JACKSONVILLE =~ INC
JENSENBEACH ~ |FL
JOAQUIN 1LY
JOHNS CREEK GA
JOLIET .. I
JONESBORO GA.
JONESBORO GA.
KALAMAZOO M
KALAMAZOO M
KALAMAZOO M
KANNAPOLIS = NC
KATY . .
KATY . .
KATY . .
KATY 1LY
KAYSVILLE ur
KELLER - ... .
KENNEWICK = WA
KENT ... WA
KETCHUWM . D
KILLEEN 1LY
KIMBERLY w
KNGCITY CA .
KINGMAN -~ KS
KINGSLAND GA.
KINGSTON WA
KIRKLAND WA
KIRKLAND WA
KIRKLAND WA
KRKVILLE NY
KIRKWOOD MO,
KISSIMMEE FL

11/30/2010
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Location

Loan Type

Date
Acquired

6

Disposal
Date

7

Book Value/
Recorded
Investment
Excluding
Accrued
Interest
Prior Year

Change in Book Value/Recorded Investment

Unrealized
Valuation
Increase

(Decrease)

Current
Year's
(Amortization) /
Accretion

10
Current
Year's Other
than
Temporary
Impairment
Recognized

1

Capitalized
Deferred
Interest and
Other

Total
Change in
Book Value

(8+9-10+11)

Total Foreign
Exchange
Change in
Book Value

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

A9031101

LAS VEGAS

05/21/2009




€2°203

Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

6

Disposal
Date

7

Book Value/
Recorded
Investment
Excluding
Accrued
Interest
Prior Year

Change in Book Value/Recorded Investment

Unrealized
Valuation
Increase

(Decrease)

Current
Year's
(Amortization) /
Accretion

10
Current
Year's Other
than
Temporary
Impairment
Recognized

1

Capitalized
Deferred
Interest and
Other

Total
Change in
Book Value

(8+9-10+11)

Total Foreign
Exchange
Change in
Book Value

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

A8061901

Location
2
City

LASVEGAS =~ NV
LASVEGAS | NV
LASVEGAS | NV
LASVEGAS NV
LASVEGAS NV
LASVEGAS = NV
LASVEGAS =~ NV
LASVEGAS | NV
LASVEGAS . NV
LASVEGAS NV
LASVEGAS NV
LASVEGAS = NV
LASVEGAS =~ NV
LASVEGAS | NV
LASVEGAS . NV
LASVEGAS NV
LASVEGAS NV
LASVEGAS = NV
LASVEGAS =~ NV
LASVEGAS | NV
LATHAM NY
LATHAM NY
LAVONIA =~ GA.
LAWRENCE = IN.
LAWRENCE = MA
LAWRENCEVILLE =~ |GA
LAWRENCEVILLE =~ |GA
LAYTON . ut.
LEBANON IN
LENOR NG
LENORCITY ™
LEWISTON =~ ME
LEWISVILLE .
LEXINGTON KY
LEXINGTON KY

09/08/2008




¥2'203

Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

6

Disposal
Date

7

Book Value/
Recorded
Investment
Excluding
Accrued
Interest
Prior Year

Change in Book Value/Recorded Investment

Unrealized
Valuation
Increase

(Decrease)

Current
Year's
(Amortization) /
Accretion

10
Current
Year's Other
than
Temporary
Impairment
Recognized

1

Capitalized
Deferred
Interest and
Other

Total
Change in
Book Value

(8+9-10+11)

Total Foreign
Exchange
Change in
Book Value

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

B0041402

Location
2
City

LLBURN GA
LIMERICK PA
LINCOLNSHIRE ~~~ [IL
LINDON ut.
LINDON ut.
LITHONIA -~ GA.
LITHONIA -~ GA
LITTLETON co.
LIVERPOOL NY
LIVONIA -~ M
LLANO .
LOCKPORT NY
LOCKPORT =~ NY
LOGAN ~ . ut.
LOGAN ~ . ut.
LOGAN . ut.
LONETREE co.
LONGBEACH = CA.
LONGMONT =~ co
LONGVIEW .
LOSANGELES CA .
LOSANGELES = CA.
LOSANGELES = CA.
LOSANGELES = CA.
LOSANGELES = CA
LOSANGELES CA .
LOSANGELES CA .
LOSANGELES = CA.
LOSANGELES = CA.
LOSANGELES = CA.
LOSANGELES = CA
LOSANGELES CA .
LOSANGELES CA .
LOSANGELES = CA.
LOS ANGELES CA

06/30/2010




62'203

Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

6 7 Change in Book Value/Recorded Investment

Book Value/ 8 9 10 1 12 13
Recorded Current
Investment Year's Other
Excluding than
Accrued Temporary
Interest Impairment
Prior Year Recognized

Total
Change in
Book Value

(8+9-10+11)

Current
Year's
(Amortization) /
Accretion

Unrealized
Valuation
Increase

(Decrease)

Capitalized
Deferred
Interest and
Other

Total Foreign
Exchange
Change in
Book Value

Disposal
Date

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

A8011702

Location
2 3
City State

LOSANGELES ~~ |CA
LOSANGELES ~~|CA .
LOSANGELES ~~~|CA .
LOSANGELES ~~|CA
LOSANGELES — |CA |
LOSANGELES ~~ |CA
LOSANGELES ~~ |CA
LOSANGELES ~~|CA .
LOSANGELES ~~|CA .
LOSGATOS CA . .. ... .
LOUISVILLE Ky
LOVESPARK Lo
LUBBOCK ™
LYNCHBURG VA
LYNDON . KS
LYNNWOOD WA
MABLETON GA ..
MACEDONIA o . ...
MACON GA .
MADERA CA ...
MANTECA CA ...
MANTECA = CA . ...
MANTECA CA .. ...
MARIETTA — GA .
MARIETTA — GA .
MAREETTA GA ... ...
MAREETTA GA ...
MAREETTA GA ..
MARIETTA GA ..
MARSHALLTOWN -~ 1IA -~
MARSHFIELD W
MARTINEZ ~ GA ...
MARTINEZ ~ GA ...
MARTINEZ ~ GA ..
MARTINSVILLE IN

03/17/2008




92203

Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

6

Disposal
Date

7

Book Value/
Recorded
Investment
Excluding
Accrued
Interest
Prior Year

Change in Book Value/Recorded Investment

Unrealized
Valuation
Increase

(Decrease)

Current
Year's
(Amortization) /
Accretion

10
Current
Year's Other
than
Temporary
Impairment
Recognized

1

Capitalized
Deferred
Interest and
Other

Total
Change in
Book Value

(8+9-10+11)

Total Foreign
Exchange
Change in
Book Value

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

A7103105

Location
2 3
City State

MARYSVILLE oK . ...
MASON = . oH ... ...
MATTHEWS NG
MAUD oK . ... ...
MAULDIN =~ e
MCDONOUGH = GA .
MCHENRY o
MCKINNEY =~ ™o
MEDICINELODGE = |KS |
MEDINA OH ... ...
MEDINA -~~~ OH . ... ...
MELBOURNE Lo
MEMPHIS ™
MEMPHIS ™o
MEMPHIS ™o
MEMPHIS ™o
MENLOPARK ~ CA .. ...
MENLOPARK CA .. ... .
MENTOR oH .
MESA . AZ
MESA . AZ
MESA .. AZ
MESA . AZ
MESA .. AZ
MESA AZ
MESA . AZ
MESA . AZ
METHUEN =~ MA
MIAME - Lo
MIAME Lo
MIAME Lo
MIAME - Lo
MIAME - Lo
MIAME - Lo
MIAMI FL

01/16/2008
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

6

Disposal
Date

7
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
Prior Year

Change in Book Value/Recorded Investment

Unrealized
Valuation
Increase

(Decrease)

Current
Year's
(Amortization) /
Accretion

10
Current
Year's Other
than
Temporary
Impairment
Recognized

1

Capitalized
Deferred
Interest and
Other

Total
Change in
Book Value

(8+9-10+11)

Total Foreign
Exchange
Change in
Book Value

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

A8111901

Location
2
City

MIAME L
MIAME - FL.
MIAME - FL.
MIAMISBURG OH.
MIDDLEBORO = MA .
MIDDLEBURG HEIGH | OH
MIDDLETOWN =~ NY
MIDDLETOWN =~ OH
MIDLAND =~ .
MIDLAND =~ .
MIDLAND =~ .
MIDLOTHIAN -~~~ VA
MIDLOTHIAN -~~~ VA
MIDVALE =~ ut.
MDWAY ut.
MILBRIDGE = ME
MILLBRAE =~ CA.
MILPITAS =~ CA.
MILPITAS =~ CA
MINNEAPOLIS =~ KS
MINNEAPOLIS =~ MN
MINNEAPOLIS = MN
MINNEAPOLIS = MN
MINNETONKA =~ MN
MISSION ~ ™
MISSION VIEJO ~~ [CA
MISSION VIEJO ~~ [CA
MISSOURICITY - |TX
MISSOURICITY - |TX |
MISSOURICITY =~ |TX
MODESTO CA
MODESTO . CA .
MONROE =~ WA
MONROVIA CA.
MONROVIA CA

01/23/2009
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

Disposal
Date

7
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
Prior Year

Change in Book Value/Recorded Investment

Unrealized
Valuation
Increase

(Decrease)

Current
Year's
(Amortization) /
Accretion

10
Current
Year's Other
than
Temporary
Impairment
Recognized

1

Capitalized
Deferred
Interest and
Other

Total
Change in
Book Value

(8+9-10+11)

Total Foreign
Exchange
Change in
Book Value

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

A7122002

Location
2 3
City State

MONROVIA CA . . ...
MONTEZUMA GA ... ...
MONTGOMERY ~ AL
MONTGOMERY ~  |AL
MORENOVALLEY ~ |CA
MORENOVALLEY ~ |1CA
MORGAN uroooo
MORRISTOWN =~ NG
MORRISVILLE ~ = NC
MORROW GA ..
MOUNTPLEASANT ~ |TX .
MOUNTAINVIEW = 1CA
MTVERNON ™
MTVIEW CA ...
MUKILTEO =~ WA
MUNCIE N
MURRELLSINLET ~ |sC
MUSKOGEE =~ oK .. ...
NASHVILLE =~ ™
NASHVILLE ™o
NASSAUBAY ™o
NATIONALCITY ~ |CA .
NATIONALCITY ~ |CA .
NAVARRE Lo
NEEDHAM MA
NEODESHA KS o
NEWBEDFORD =~ |MA
NEWBERN NG
NEWBRAUNFELS ~ |TX . .
NEWCANEY ™
NEWHOPE PA
NEWYORK NY
NEWYORK NY
NEWYORK NY
NEWARK CA

02/28/2008
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

6 7 Change in Book Value/Recorded Investment

Book Value/ 8 9 10 1 12 13
Recorded Current
Investment Year's Other
Excluding than
Accrued Temporary
Interest Impairment
Prior Year Recognized

Total
Change in
Book Value

(8+9-10+11)

Current
Year's
(Amortization) /
Accretion

Unrealized
Valuation
Increase

(Decrease)

Capitalized
Deferred
Interest and
Other

Total Foreign
Exchange
Change in
Book Value

Disposal
Date

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

A9042405

Location
2 3
City State

NEWARK CA . .. ...
NEWARK . NG
NEWINGTON T
NEWMARK ~ NG
NEWNAN GA ..
NEWPORTBEACH = |CA
NEWPORTBEACH ~|CA
NEWPORTBEACH ~ |CA |
NEWPORTBEACH ~ |CA
NEWPORTNEWS — |VA
NEWTON KS o
NEWTOWN SQUARE \PA
NIAGARAFALLS — INY
NIAGARAFALLS -~ INY
NORCROSS GA ...
NORCROSS = GA ..
NORFOLK VA
NORMAL Lo
NORRISTOWN -~ PA
NORTHANDOVER = |MA
NORTHBILLERICA = |MA
NORTHCHARLESTON|SC
NORTHHAMPTON =~ INH
NORTHHAMPTON ~ INH
NORTHLASVEGAS NV
NORTHLASVEGAS |NV
NORTHLASVEGAS |NV
NORTHPALMBEACH |FL
NORTHRICHLANDHI | TX
NORTHSALTLAKE Ut
NORTHSALTLAKE Ut
NORTHSALTLAKE = |UT .
NORTHRIDGE =~ CA ...
NORTHWOOD = OH ... ...
NORWOOD OH

07/14/2009
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Location

Loan Type

Date
Acquired

6

Disposal
Date

7

Book Value/
Recorded
Investment
Excluding
Accrued
Interest
Prior Year

Change in Book Value/Recorded Investment

Unrealized
Valuation
Increase

(Decrease)

Current
Year's
(Amortization) /
Accretion

10
Current
Year's Other
than
Temporary
Impairment
Recognized

1

Capitalized
Deferred
Interest and
Other

Total
Change in
Book Value

(8+9-10+11)

Total Foreign
Exchange
Change in
Book Value

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

A8021101

ORCHARD LAKE

07/09/2008
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Location

Loan Type

Date
Acquired

6

Disposal
Date

7

Book Value/
Recorded
Investment
Excluding
Accrued
Interest
Prior Year

Change in Book Value/Recorded Investment

Unrealized
Valuation
Increase

(Decrease)

Current
Year's
(Amortization) /
Accretion

10
Current
Year's Other
than
Temporary
Impairment
Recognized

1

Capitalized
Deferred
Interest and
Other

Total
Change in
Book Value

(8+9-10+11)

Total Foreign
Exchange
Change in
Book Value

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

A8012903

PASO ROBLES

04/17/2008




[ANAIE]

Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

6 7 Change in Book Value/Recorded Investment

Book Value/ 8 9 10 1 12 13
Recorded Current
Investment Year's Other
Excluding than
Accrued Temporary
Interest Impairment
Prior Year Recognized

Total
Change in
Book Value

(8+9-10+11)

Current
Year's
(Amortization) /
Accretion

Unrealized
Valuation
Increase

(Decrease)

Capitalized
Deferred
Interest and
Other

Total Foreign
Exchange
Change in
Book Value

Disposal
Date

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

A7120605

Location
2 3
City State

PASOROBLES = CA . .. ...
PATERSON NG
PAYSON .. AZ
PEMBROKEPINES ~|FL
PEMBROKEPINES |FL .
PENDLETON OR .. .. .. .
PENDLETON OR . . ..
PENFIELD NY
PENFIELD NY
PENSACOLA Lo
PENSACOLA Lo
PENSACOLA Lo
PEORA AZ
PERINTON = NY
PERINTON =~~~ NY
PERRY .. .. Lo
PETERSBURG VA
PFLUGERVILLE ~ \TX .
PFLUGERVILLE ~ \TX
PHOENIX . AZ
PHOENIX . AZ
PHOENIX AZ
PHOENIX AZ
PHOENIX AZ
PHOENIX AZ
PHOENIX . AZ
PHOENIX . AZ
PHOENIX AZ
PHOENIX AZ
PHOENIX AZ
PHOENIX AZ
PHOENIX . AZ
PHOENIX . AZ
PHOENIX AZ
PHOENIXVILLE PA

02/26/2008
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

6

Disposal
Date

7
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
Prior Year

Change in Book Value/Recorded Investment

Unrealized
Valuation
Increase

(Decrease)

Current
Year's
(Amortization) /
Accretion

10
Current
Year's Other
than
Temporary
Impairment
Recognized

1

Capitalized
Deferred
Interest and
Other

Total
Change in
Book Value

(8+9-10+11)

Total Foreign
Exchange
Change in
Book Value

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

A9020304

Location
2 3
City State

PINELAND ™
PINEVILLE NC
PITTSBURGH PA
PITTSBURGH PA
PLANO . . ™o
PLANO . ™
PLANO ™
PLANO . ™o
PLANTCITY Lo
PLATTEVILLE co
PLATTSBURGH ~ INY
PLYMOUTH Mo
POCATELLO o
POMONA =~ CA ...
POMONA CA ...
POMONA ~ CA . ...
POMONA ~ CA .. ...
POMONA ~ KS o
POMPANOBEACH = \FL
POMPANOBEACH = |FL
PONTIAC L
POOLER . GA ..
PORTANGELES = |WA
PORTARTHUR  \TX . .
PORTARTHUR — \TX
PORT CHARLOTTE = |FL .
PORTAGE =~ . L
PORTAGE MEC
PORTLAND ME
PORTLAND ME
PORTLAND OR . . .. .
PORTLAND OR ... . ...
PORTLAND = OR ... . ...
PORTLAND OR . ... ...
PORTLAND OR

04/15/2009
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

6

Disposal
Date

7
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
Prior Year

Change in Book Value/Recorded Investment

Unrealized
Valuation
Increase

(Decrease)

Current
Year's
(Amortization) /
Accretion

10
Current
Year's Other
than
Temporary
Impairment
Recognized

1

Capitalized
Deferred
Interest and
Other

Total
Change in
Book Value

(8+9-10+11)

Total Foreign
Exchange
Change in
Book Value

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

A9031306

Location
2 3
City State

PORTLAND OR . . .. .
PORTLAND OR ... . ...
PORTLAND = OR ... . ...
PORTLAND OR . ... ...
PORTLAND OR .. . ... ...
PORTSMOUTH VAL
POWAY CA . .. ...
PRESCOTTVALLEY |AZ .
PROVO . .. ur oo
PUYALLUP WA
QUINTON -~ VA
RADCLIFF KY
RAEFORD NC o
RALEIGH NC
RALEIGH NG
RALEIGH NG
RANCHO CARDOVA '|CA
RANCHOCUCAMONG |CA ~
RANCHOCUCAMONG |CA ~
RANCHOMIRAGE = |CA
RAYMORE MO
REDONDOBEACH = |CA
REDWOODCITY ~ |CA . .
REDWOODCITY ~~ |CA
REDWOODCITY —~ |CA
REDWOODCITY ~~ |CA
RENO .. N
RENO . . N
RENO . . . N
RENO . NV
RENO NV
RENO .. N
RENO .. N
RENO . . N
RENO NV

05/19/2009
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

6

Disposal
Date

7

Book Value/
Recorded
Investment
Excluding
Accrued
Interest
Prior Year

Change in Book Value/Recorded Investment

Unrealized
Valuation
Increase

(Decrease)

Current
Year's
(Amortization) /
Accretion

10
Current
Year's Other
than
Temporary
Impairment
Recognized

1

Capitalized
Deferred
Interest and
Other

Total
Change in
Book Value

(8+9-10+11)

Total Foreign
Exchange
Change in
Book Value

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

A7102010

Location
2 3
City State

RENO NV
RESEDA .. CA ...
RIALTO . CA ...
RICHLAND = WA
RICHLAND WA
RICHLAND — WA
RICHLAND WA
RICHMOND = VA
RIDGELAND MS
RIORANCHO M
RIORANCHO M
ROVISTA ™
RIVERDALE GA .
RIVERSIDE = CA ...
RIVERSIDE CA ...
RIVERSIDE CA . ...
RIVERSIDE CA .. ...
RIVERTON uroooo
RIVERVIEW Lo
ROANOKE =~ VA
ROCHESTER NY
ROCHESTERHILLS \MI_
ROCHESTERHILLS Ml
ROCKHILL e
ROCKDALE ™
ROCKLIN =~ CA ...
ROCKPORT ™o
ROCKWALL ™o
ROCKYMOUNT ~ INC .
ROCKYMOUNT ~~~INC
ROCKYMOUNT ~—~INC
ROCKYMOUNT =~ INC
ROCKYMOUNT = INC
ROCKYMOUNT ~ INC
ROCKY MOUNT NC

03/27/2008
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

6

Disposal
Date

7
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
Prior Year

Change in Book Value/Recorded Investment

Unrealized
Valuation
Increase

(Decrease)

Current
Year's
(Amortization) /
Accretion

10
Current
Year's Other
than
Temporary
Impairment
Recognized

1

Capitalized
Deferred
Interest and
Other

Total
Change in
Book Value

(8+9-10+11)

Total Foreign
Exchange
Change in
Book Value

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

B0012602

Location
2 3
City State

ROCKYMOUNT ~—~INC
ROCKYMOUNT =~ INC
ROCKYMOUNT = INC
ROCKYMOUNT ~~ INC
ROCKYRIVER = OH . ... ...
RODEO CA .. ... .
ROHNERTPARK ~ |CA
ROSEMEAD CA ...
ROSWELL . GA ...
ROSWELL GA ..
ROSWELL GA ..
ROUNDROCK ™
ROUNDROCK =~ ™
ROWLETT =~ ™o
ROY ... ur oo
ROY ... ur oo
ROY ... .. ur oo
ROYALOAK Mo
RUBIDOUX CA . ...
RUSHSPRINGS ~~ |OK
RUSSELLVILLE = |AR .
SACHSE . ™o
SACRAMENTO CA .. ...
SACRAMENTO CA .. ... .
SACRAMENTO CA . . ...
SACRAMENTO CA ...
SACRAMENTO CA ...
SACRAMENTO CA .. ...
SACRAMENTO CA .. ...
SACRAMENTO CA .. ... .
SALEM OR . . .. .
SALEM . OR ... . ...
SALEM . OR ... . ...
SALEM . OR . ... ...
SALINA KS

03/04/2010
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

6 7 Change in Book Value/Recorded Investment

Book Value/ 8 9 10 1 12 13
Recorded Current
Investment Year's Other
Excluding than
Accrued Temporary
Interest Impairment
Prior Year Recognized

Total
Change in
Book Value

(8+9-10+11)

Current
Year's
(Amortization) /
Accretion

Unrealized
Valuation
Increase

(Decrease)

Capitalized
Deferred
Interest and
Other

Total Foreign
Exchange
Change in
Book Value

Disposal
Date

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

A8072901

Location
2 3
City State

SALINAS CA . .. ...
SALTLAKECITY ~ |UT .
SALTLAKECITY ~ |UT .
SALTLAKECITY  \UT .
SALTLAKECITY  \UT - . .
SALTLAKECITY  JUT
SALTLAKECITY Ut
SALTLAKECITY ~ |UT .
SALTLAKECITY ~ |UT .
SALTLAKECITY  \UT .
SALTLAKECITY  \UT . .
SALTLAKECITY Ut
SALTLAKECITY Ut
SANANGELO ™o
SANANGELO ™o
SANANTONIO ™o
SANANTONIO ™o
SANANTONIO ™
SANANTONIO ™
SANANTONIO ™o
SANANTONIO ™o
SANANTONIO ™o
SANANTONIO ™o
SANANTONIO ™
SANANTONIO ™
SANANTONIO ™o
SANANTONIO ™o
SANANTONIO ™o
SANANTONIO ™o
SANBERNARDINO  |CA
SANBERNARDINO  |CA
SANBUENAVENTURA|CA ~
SANBUENAVENTURA|CA ~
SANBUENAVENTURACA =~
SAN CARLOS CA

10/09/2008
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

6 7 Change in Book Value/Recorded Investment

Book Value/ 8 9 10 1 12 13
Recorded Current
Investment Year's Other
Excluding than
Accrued Temporary
Interest Impairment
Prior Year Recognized

Total
Change in
Book Value

(8+9-10+11)

Current
Year's
(Amortization) /
Accretion

Unrealized
Valuation
Increase

(Decrease)

Capitalized
Deferred
Interest and
Other

Total Foreign
Exchange
Change in
Book Value

Disposal
Date

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

A7120501

Location
2 3
City State

SANCARLOS CA . . ...
SANCLEMENTE ~ |CA |
SANDEIGO CA ...
SANDEIGO CA . ...
SANDIEGO CA .. ...
SANDIEGO CA .. ... .
SANDIEGO CA . . ...
SANDIEGO CA ...
SANDIEGO CA ...
SANDIEGO CA . ...
SANDIEGO CA .. ...
SANDIEGO CA .. ... .
SANDIEGO CA . . ...
SANDIEGO CA ...
SANDIEGO CA ...
SANDIEGO CA . ...
SANDIEGO CA .. ...
SANDIEGO CA .. ... .
SANDIEGO CA . . ...
SANDIEGO CA ...
SANDIEGO CA ...
SANDIEGO CA . ...
SANFERNANDO ~ CA
SANFERNANDO ~ |CA
SANFRANCISCO ~ |CA
SANFRANCISCO ~ |CA
SANFRANCISCO = |CA
SANJOSE CA . .. ... .
SANJOSE CA .. ... .
SANJOSE CA .. ... .
SANJOSE CA . . ...
SANJOSE CA ...
SANJOSE CA ...
SANJOSE CA . .. ... .
SAN JOSE CA

02/14/2008
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

6 7 Change in Book Value/Recorded Investment

Book Value/ 8 9 10 1 12 13
Recorded Current
Investment Year's Other
Excluding than
Accrued Temporary
Interest Impairment
Prior Year Recognized

Total
Change in
Book Value

(8+9-10+11)

Current
Year's
(Amortization) /
Accretion

Unrealized
Valuation
Increase

(Decrease)

Capitalized
Deferred
Interest and
Other

Total Foreign
Exchange
Change in
Book Value

Disposal
Date

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

B0051303

Location
2 3
City State

SANJOSE CA . . ...
SANJOSE =~ CA ...
SANJOSE CA ...
SANJOSE CA . .. ... .
SANJOSE CA .. ... .
SANJOSE CA .. ...
SANJUAN ™
SANLEANDRO ~~|CA
SANLUISOBISPO ~ |CA
SANLUISOBISPO ~ CA
SANLUISOBISPO ~ CA
SANLUISOBISPO ~ |CA
SANLUISOBISPO ~ |CA
SANLUISOBISPO ~ |CA
SANLUISOBISPO ~ |CA
SANMARCOS ~~ [CA . .
SANMARCOS ~~ [CA . ..
SANMARCOS ~~ |CA
SANMARCOS =~ |TX
SANPEDRO CA ...
SANRAMON CA ...
SANSABA ™o
SANDUSKY OH . ... ...
SANDY - uroooo
SANDY - uroooo
SANDY SPRINGS =~ |GA |
SANFORD Lo
SANTAANA CA .. ...
SANTAANA CA .. ...
SANTAANA CA .. ... .
SANTAANA CA . . ...
SANTAANA CA ...
SANTAANA CA ...
SANTAANA CA .. ...
SANTA ANA CA

07/22/2010
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

6

Disposal
Date

7
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
Prior Year

Change in Book Value/Recorded Investment

Unrealized
Valuation
Increase

(Decrease)

Current
Year's
(Amortization) /
Accretion

10
Current
Year's Other
than
Temporary
Impairment
Recognized

1

Capitalized
Deferred
Interest and
Other

Total
Change in
Book Value

(8+9-10+11)

Total Foreign
Exchange
Change in
Book Value

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

A8041601

Location
2 3
City State

SANTAANA CA . . ...
SANTACLARA CA ...
SANTACLARITA ~ |CA .
SANTACRUZ CA . ...
SANTAFE M
SANTAFE N
SANTAFESPRINGS |CA
SANTAMARIA CA ...
SANTAMARIA CA ...
SANTAMARIA =~ CA . ...
SANTAMARIA =~ CA .. ...
SANTAMONICA - |1CA
SANTAMONICA ~ |CA
SANTAROSA CA ...
SANTAROSA CA ...
SANTATERESA ~~ INM
SANTEFE M
SARASOTA Lo
SAUGATUCK Moo
SAUSALITO CA ...
SAVANNAH -~ GA ...
SAVANNAH GA ..
SAVANNAH GA ..
SAVANNAH GA .
SCARBOROUGH ~ IME
SCARBOROUGH ~~ |ME
SCOTTSDALE AZ
SCOTTSDALE AZ
SCOTTSDALE AZ
SCOTTSDALE = AZ
SCOTTSDALE = AZ
SCOTTSDALE AZ
SCOTTSDALE AZ
SEALY ... ™o
SEATTLE WA

07/08/2008
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

6

Disposal
Date

7

Book Value/
Recorded
Investment
Excluding
Accrued
Interest
Prior Year

Change in Book Value/Recorded Investment

Unrealized
Valuation
Increase

(Decrease)

Current
Year's
(Amortization) /
Accretion

10
Current
Year's Other
than
Temporary
Impairment
Recognized

1

Capitalized
Deferred
Interest and
Other

Total
Change in
Book Value

(8+9-10+11)

Total Foreign
Exchange
Change in
Book Value

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

A7121001

Location
2 3
City State

SEATTLE WA
SEATTLE . WA
SEATTLE . WA
SEATTLE WA
SEATTLE . WA
SEATTLE WA
SEATTLE WA
SEATTLE . WA
SEATTLE = . WA
SEATTLE WA
SEATTLE . WA
SEATTLE WA
SEATTLE WA
SEATTLE . WA
SEATTLE = . WA
SEDAN . KS oo
SEGUN . ™o
SEMINOLE ™
SETAC . WA
SHAKERHEIGHTS ~ |OH |
SHERMAN ™o
SHERMANOAKS ~ |CA .
SHERMANOAKS ~~ |CA . .
SHORELINE WA
SHORELINE WA
SIDNEY . oH ... ...
SIGNALHILL CA ...
SIMIVALLEY CA .. ...
SIMIVALLEY ~ CA .. ...
SLAUGHTERVILLE ~ JOK
SMYRNA GA .
SMYRNA -~ GA ...
SMYRNA ~ GA ...
SOUTHHOUSTON  (TX ~
SOUTHLYON M

03/21/2008
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

6

Disposal
Date

7

Book Value/
Recorded
Investment
Excluding
Accrued
Interest
Prior Year

Change in Book Value/Recorded Investment

Unrealized
Valuation
Increase

(Decrease)

Current
Year's
(Amortization) /
Accretion

10
Current
Year's Other
than
Temporary
Impairment
Recognized

1

Capitalized
Deferred
Interest and
Other

Total
Change in
Book Value

(8+9-10+11)

Total Foreign
Exchange
Change in
Book Value

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

B0031601

Location
2 3
City State

SOUTHPASADENA  |CA
SOUTHSANFRANCIS |CA
SOUTHAVEN MS o
SOUTHFIELD MEC
SOUTHFIELD MEC
SOUTHGATE Mo
SOUTHPORT NC o
SPARKS .. .. N
SPARKS ... .. N
SPARKS ... N
SPARTA ... MEC
SPOKANE WA
SPRING ™
SPRING ™o
SPRING ™o
SPRING ™o
SPRING . ™o
SPRING . ™
SPRING ™
SPRING ™o
SPRINGHILL Lo
STGEORGE ur oo
STLOUISPARK ~ IMN
STPETERS MO
STPETERSBURG  |FL
ST.LoUlS MO
ST.PAUL MN
STAFFORD ™o
STAFFORD ™o
STANTON CA .. ... .
STANTON CA . .. ...
STANWOOD =~ WA
STATESBORO GA ...
STERLINGHEIGHTS (MI.
STERLING HEIGHTS |MI

05/24/2010
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

6

Disposal
Date

7

Book Value/
Recorded
Investment
Excluding
Accrued
Interest
Prior Year

Change in Book Value/Recorded Investment

Unrealized
Valuation
Increase

(Decrease)

Current
Year's
(Amortization) /
Accretion

10
Current
Year's Other
than
Temporary
Impairment
Recognized

1

Capitalized
Deferred
Interest and
Other

Total
Change in
Book Value

(8+9-10+11)

Total Foreign
Exchange
Change in
Book Value

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

A8121513

Location
2
City

STOCKTON CA
STOCKTON CA .
STOCKTON CA .
STONE MOUNTAIN  |GA
STONE MOUNTAIN  |GA
STONE MOUTNAIN - | GA
STRATFORD cT
STRONGSVILLE ~~ |OH
SUFFOLK - . VA
SUGARHILL GA.
SUMMERVILLE SC.
SUNCITY AZ.
SUNNYVALE CA
SUNNYVALE = CA .
SUNNYVALE = CA .
SUNNYVALE .
SUPERIOR = co.
SURPRISE AZ.
SYRACUSE KS
TACOMA ~ WA
TACOMA ~ WA
TALLAHASSEE L.
TALLAHASSEE L.
TAMPA FL .
TAMPA L
TAMPA . FL.
TAMPA . FL.
TAMPA . L.
TAMPA . L.
TAMPA FL .
TAMPA L
TAMPA . FL.
TARZANA -~ CA .
TARZANA -~ CA.
TAUNTON MA

02/25/2009
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

Disposal
Date

7
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
Prior Year

Change in Book Value/Recorded Investment

Unrealized
Valuation
Increase

(Decrease)

Current
Year's
(Amortization) /
Accretion

10
Current
Year's Other
than
Temporary
Impairment
Recognized

1

Capitalized
Deferred
Interest and
Other

Total
Change in
Book Value

(8+9-10+11)

Total Foreign
Exchange
Change in
Book Value

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

A8052202

Location
2 3
City State

TAYLOR Moo
TAYLOR . M
TAYLOR L
TAYLORSVILLE - \UT
TAYLORSVILLE - \UT
TAYLORSVILLE - JuT
TEHACHAPI CA . .. ...
TEMPE .. AZ
TEMPE .. AZ
TEMPE . AZ
TEMPE .. AZ
TEMPE AZ
TEMPE AZ
TEMPE .. AZ
TEMPLE . ™o
TERREHAUTE N
TEXASCITY ™o
THEWOODLANDS ~ |TX
THEWOODLANDS ~ |TX
THEWOODLANDS =~ |TX .
THOUSAND OAKS ~ |CA .
THOUSANDPALMS - CA ~
TOLEDO .. OH . ... ...
TOMBALL ™
TONOWANDA N
TOOELE . ur oo
TORRANCE CA ...
TRACY ... CA .. ...
TRACY ... CA .. ...
TROUTDALE OR . .. . .. .
TROY Moo
TRUCKEE CA ...
TUCSON AZ
TUCSON . AZ
TUCSON AZ

07/30/2008
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

6

Disposal
Date

7
Book Valu

e/

Recorded
Investment
Excluding

Accrued
Interest

Prior Year

Change in Book Value/Recorded Investment

Unrealized
Valuation
Increase

(Decrease)

Current
Year's
(Amortization) /
Accretion

10
Current
Year's Other
than
Temporary
Impairment
Recognized

1

Capitalized
Deferred
Interest and
Other

Total
Change in
Book Value

(8+9-10+11)

Total Foreign
Exchange
Change in
Book Value

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

A6032904

Location
2 3
City State

TUCSON AZ
TUCSON AZ
TUCSON AZ
TUCSON . AZ
TUCSON . AZ
TUCSON AZ
TUKWILA =~ WA
TUKWILA -~ WA
TUA ™o
TULSA oK . .. ...
TUSTIN CA .. ...
TWENTYNINE PALMS |1CA
TYLER ™
TYLER . ™o
UNIONCITY CA ...
UNIONTOWN OH ... ...
UPLAND . CA .. ...
UVALDE ™
VALLEJO CA . . ...
VALLEJO CA ...
VALRICO Lo
VANHORN ™o
VANNUYS =~ CA .. ...
VANNUYS CA .. ...
VANCOUVER WA
VANCOUVER WA
VANCOUVER WA
VENTURA CA .. ...
VENTURA CA .. ...
VERNON CA .. ...
VICTORIA VAL
VISTA CA ...
WADSWORTH o ... ..
WALLAWALLA -~ WA
WALLA WALLA WA

06/26/2006
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Loan Type

Date
Acquired

Disposal
Date

7
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
Prior Year

Change in Book Value/Recorded Investment

Unrealized
Valuation
Increase

(Decrease)

Current
Year's
(Amortization) /
Accretion

10
Current
Year's Other
than
Temporary
Impairment
Recognized

1

Capitalized
Deferred
Interest and
Other

Total
Change in
Book Value

(8+9-10+11)

Total Foreign
Exchange
Change in
Book Value

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

B0080302

Location
2 3
City State

WALNUT CA . . ...
WALNUTCREEK ~~ |CA
WARNERROBBINS = |GA
WASHINGTON ocoo
WASHINGTON -~ KS o
WATERFORD Mo
WATKINSVILLE ~~~ 1GA
WATKINSVILLE = |GA
WATKINSVILLE = |GA
WATSONVILLE CA . ...
WAUKEGAN o
WEATHERFORD ~ |1TX
WELLS ™
WESLACO ™o
WESLEY CHAPEL ~~ |\FL .
WESTBLOOMFIELD M~~~
WESTBOUNTIFUL ~ (UT ~
WESTBOUNTIFUL Ut
WESTCARROLLTON JOH
WESTCHICAGO ~ |IL
WESTCOVINA CA ...
WESTHOLLYWOOD [CA
WESTJORDAN ~ \UT .
WESTLINN OR . .. ... .
WESTLINN OR . . .. .
WEST SACRAMENTO |CA ~
WEST SACRAMENTO |CA ~
WESTSACRAMENTO [CA
WESTVALLEYCITY \UT - .
WESTVALLEYCITY JUT
WESTVALLEYCITY JUT
WESTVALLEYCITY \UT
WESTLAKE o ... ..
WESTMINSTER ~ |CA
WESTMINSTER Cco

10/14/2010




Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

L¥'203

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/

Recorded Current Recorded

Investment Year's Other Investment Foreign

Excluding Unrealized Current than Capitalized Total Total Foreign Excluding Exchange Realized Total

Accrued Valuation Year's Temporary Deferred Change in Exchange Accrued Gain Gain Gain

Date Disposal Interest Increase (Amortization) / Impairment Interest and Book Value Change in Interest (Loss) on (Loss) on (Loss) on
Loan Number City State Loan Type Acquired Date Prior Year (Decrease) Accretion Recognized Other (8+9-10+11) Book Value on Disposal Consideration Disposal Disposal Disposal

ABOB1001 WESTMINSTER -~ 1CO | .. . ] 08/27/2008 | | L 1 T I 138 L I O
B0072003 WHITTER CA 1011412010 o 1260 1260 1260
Boof0sOf WHITTER CA 0411222010 | L [£ 3 N N RN I B DI B £ 2 D Bl
A030701 WICHITAFALLS - |TX || 0511912008 | | L N O B DI I RPN D L L O O B
AB0S0401 WILLIAMSVILLE - INY | 08242006 | | L N Y DR DI B B DU Ll B 48\
AB0SO303 WILSON NCo 11902008 1 S s L N P I
AB072808 WINDER GA 091182008 | | e L O [P I
A8112602 WINDSOR (2 T 01302009 | 300 B0 30
AB081501 WINDSORLOCKS - 1CT | . ... | 100612008 | | 232 22
Af042701 WINTERGARDEN  |FL | . .. | 070712009 | | L I I S DR I RPN D e L I D B
A9100602 WINTERPARK =~ L I 121232000 | o f 230 23 L O R
BOOs2702 WINTERPARK L T 082612010 | |28 s 250
A9120301 WINTERS L S S 020412010 | L 1 O L0 L0 T O I
AB040701 WOODVILLAGE ~ 1OR | ... . | 052212008 | | 2820 e 22
AQQ42801 WOODBRIDGE VA 0772012009 | o f LA N P S D I RPN B LA 2
A0S0703 WOODLAND CA ] 070912008 | ol U3 B
A9020305 WOODLAND CA | 040172000 | | Lo 2 I I U N S N ® CCH I R
BOOs2501 WOODLANDHILLS ~ {CA | | 100012010 B s s
AT112002 WOODSCROSS ~~ {UT | ] 017102008 | |22 B S N O
A8022218 WOODSONTERRACE (MO~~~ | .. | . 0511972008 | ol L N P N B IR DI IR "y MEL o
ABO12304 WOODSTOCK GA 0412212008 | LT TR T
A7092601 WOODSTOCK GA ] 121302007 F I336 133 1836
B0052803 WOoDSTOCK GA ] ogig010 | L8 I ) 48| L N R I
AB091105 WRIGHTSVILLE -~ 1GA | ] 111262008 | o f [ T O (N N S I I B 3 I U I
AB0B2701 YAKIMA - WA 09/09/2008 | | L I N ary oo L N [P
A8OT1102 YPSILANTI -~ L D 09292008 | | 2870\ 2810 2810\
A9Q10702 YUMA AZ 021252000 | o f B 8y B
0299999 Mortgages with partial repayments 609,613 609,613 609,613
AT110106 LIVERMORE =~ CA ] 011012008 | = 09/26/2011 | | 61654 616541 0571 (31,0839 (31,083)
A8053004 SHELBY TOWNSHIP \MI | ... . . |.. 08/14/2008 | = 09/29/2011 | = 80365 | 80365 | 45980 (34383) (34,385)
0499999 Mortgages transferred 142,019 142,019 76,551 (65,468) (65,468)
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

Loan Number

Location

Loan Type

Date
Acquired

14
Book Value/
Recorded
Investment
Excluding
Accrued
Interest
on Disposal

15

Consideration

16

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

0599999 Totals

6 7 Change in Book Value/Recorded Investment
Book Value/ 8 9 10 11 12 13
Recorded Current
Investment Year's Other
Excluding Unrealized Current than Capitalized Total Total Foreign
Accrued Valuation Year's Temporary Deferred Change in Exchange
Disposal Interest Increase (Amortization) / Impairment Interest and Book Value Change in
Date Prior Year (Decrease) Accretion Recognized Other (8+9-10+11) Book Value
5,020,231

5,020,231

4,954,763
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

SCHEDULE BA - PART 2

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
Name of
CUSIP Vendor or NAIC Date Type Actual Cost Additional Commitment Percentage
Ident- Name General Desig- Originally and at Time of Investment Made Amount of for Additional of
ification or Description City State Partner nation Acquired Strategy Acquisition After Acquisition Encumbrances Investment Ownership
BLMOLTDT-3  |THLCREDITGREENWAYFUNDLLC  [BOSTON _  [wA THLCREDIT || oueon 2 R 117 11 D 482064 | 11250
1599999 Common Stocks - Joint Venture, Partnership or Limited Liability Interests - Unaffiliated 617,875 4,520,164 XXX
920001107  [405WACOLLC LPFORCLD |WACO | RCUTCITY || osou0e | e R FRE
BLMOSU-T2-7 ~ [ST779 VANDYKEAVENUELLC SHELBY TOWNSHIP M STANCORP MORTGAGE INVESTORS, LLC | | L E ) I B O (S I
1799999 Real Estate - Joint Venture, Partnership or Limited Liability Interests - Unaffiliated 45,980 6,524 XXX
3999999  Subtotal Unaffiliated 45,980 624,399 4,520,164 XXX
4199999 Totals 45,980 624,399 4,520,164 XXX
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

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 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Total Book/Adjusted
Name of Carrying Unrealized | (Depreciation) | Other Than Capitalized Total Foreign Carrying Value Foreign Realized Total

CUSIP Purchaser Date Value Less Valuation or Temporary Deferred Change in Exchange Less Exchange Gain Gain

Ident- Name or Nature of Originally Disposal Encumbrances, Increase (Amortization)/ |  Impairment Interest and B./AC.V. Changein | Encumbrances Gain (Loss) (Loss) on (Loss) on Investment

ification or Description City State Disposal Acquired Date Prior Year (Decrease) Accretion Recognized Other (9+10-11+12) B.JA.CV. on Disposal | Consideration | on Disposal Disposal Disposal Income
192998-10-2 _|1003 COLLEGE STATIONLLC_ |COLLEGE STAT |TX |RETURNOF CAPITAL | 05012009 | 05/132011 | 103863 | @s10n| [ . | . | @gon| o Tease| | (Base)| (846
BLMOK4-T4-9 12227 SAN PEDRO AVENUE L |SANANTONIO | TX |RETURNOF CAPITAL | 11/02/2010 | 09/23/2011 B T [ (O R N 12218 eogoty @32 @ nf
1799999 Real Estate - Joint Venture/Partnership Interests - Unaffiliated 175,781 (25,107) (25,107) 150,674 69,891 (80,783) (80,783)
104471-1X-5 | RAYMOND JAVES NC TAX CR |STPETERSBUR FL |RETURN OF CAPITAL | 0812012004 | 091232011 L2 B R < 17 N DR (1] B B @ e
3399999 State Low Income Housing Tax Credit - Unaffiliated 1,841 228,324 230,142 (1,818) 23 (23) (23)
3999999 Total Unaffiliated 177,622 203,217 230,142 (26,925) 150,697 69,891 (80,806) (80,806)
4199999 Totals 177,622 203,217 230,142 (26,925) 150,697 69,891 (80,806) (80,806)




Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1
CusIP
Ident-
ification

Description

Foreign

6
Number
of Shares
of Stock

Actual Cost

Par Value

9
Paid for
Accrued Interest
and Dividends

10
NAIC Designation
or Market
Indicator (a)

887315-AY-5

HISTORIC TW INC

4 5
Date Acquired Name of Vendor
. 091202011~ |CAPITALIZED INTEREST
... 09202011 - |CAPITALIZEDINTEREST .
. 0972022011~ |CAPITALIZED INTEREST
. 0972012011 | CAPITALIZED INTEREST
... 09202011 - |CAPITALIZEDINTEREST . .
. 091202011~ |CAPITALIZED INTEREST
. 0972012011 | CAPITALIZED INTEREST
.. 0972012011~ |CAPITALIZEDINTEREST . .
. 08118/2011  |BARCLAYSCAPITAL
082212011 - |DUNCANWILLIAMS ~
. 08192011 |JEFFRIES SECURITIES
... 09202011 - |CAPITALIZEDINTEREST .
. 0902022011~~~ |CAPITALIZED INTEREST
. 0972012011 | CAPITALIZED INTEREST
... 09202011 - |CAPITALIZEDINTEREST . .
. 097202011~ |CAPITALIZED INTEREST
.. 08312011 - IBANKOFAMERICA
(09132011 - IBARCLAYSCAPITAL
(0972612011 - |CREDITSUISSE
... 08022011 - IRBSSECURITIES
(082922011 JVARIOUS
. 082972011 | CAPITALIZED INTEREST
_.0907/2011 - DEUTSCHEBANK
07172011 IMORGANSTANLEY
Co 09282011 IVARIOUS
07122011 - |JPMORGANCHASE
. 0811612011~ |BANKOFAMERICA -~~~
Co 09232011 0 IBANKOFAMERICA
07272011 - |GOLDMANSACHS
(090082011 - \VARIOUS
. 083172011 - |BANKOFAMERICA -~
. 0712612011 |JPMORGANCHASE
09/15/2011 WELLS FARGO SECURITIES (FMR WACHOVIA)

2,391,980

2,000,000.00

36,285

o

(a) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues




Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1
CusIP
Ident-
ification

Foreign

6
Number
of Shares
of Stock

Actual Cost

Par Value

9
Paid for
Accrued Interest
and Dividends

10
NAIC Designation
or Market
Indicator (a)

2
Description
HOSPRAING
ILLINOISTOOLWORKSINC -
KANSAS CITY POWER&LIGHTCO
LOCKHEED MARTINCORP
MSC 2011-C3

3899999

Total Bonds Industrial and Miscellaneous (Unaffiliated)

109,033,456

104,724,132.00

726,089

8399997

Total Bonds Part 3

118,429,726

114,072,589.00

734,378

8399998

Summary Item from Part 5 for Bonds

XXX

XXX

XXX

8399999

Total Bonds

118,429,726

114,072,589.00

734,378

Y0014U-18-3

ADVANCED INFO SERVICE PUBLIC CO LT

4 5
Date Acquired Name of Vendor
. 091202011~ |SEAPORT GROUP SECURITIES -~
... oe42011 - JJPMORGANCHASE
07212011 - IBANKOFAMERICA
_ 090082011 - |CITIGROUP
C... 09142011 - IMORGANSTANLEY
083022011 JVARIOUS
(092012011 |BANKOFAMERICA -~~~
..09/2212011 - |BANKOFAMERICA
B L
... Om26:2011 - CREDITSUISSE
0911472011 - IMORGANSTANLEY
. 09MSi011 - VARIOUS
... 08052011 - | WELLS FARGO SECURITIES (FMRWACHOVIA)
(090072011 - JCITIGROUP
(083172011 |BANKOFAMERICA -~~~
(0712012011 - [PMORGANCHASE
. 08/16/2011  |BANKOFAMERICA
... 08152011 - IMORGANSTANLEY
087201 VARIOUS
0811612011 - VARIOUS
C... 870t o CITIGROUP
(082222011 - jCITIGROUP
092172011 - |JPMORGANCHASE
082212011 - IMORGANSTANLEY .
I
I
I
o 09222010 VARIOUS
. 07/2612011 ~~ |DEUTSCHEBANK
0972212011 - BERNSTEIN
C... 09152011 - IBARCLAYSCAPITAL
(09152011 |BARCLAYSCAPITAL
(072612011 |DEUTSCHEBANK
(092212011 - BERNSTEIN
_ 0712612011~ |DEUTSCHEBANK
07/11/2011 BERNSTEIN

3,900.000

14,188

—.

(a) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1
CusIP
Ident-
ification

Description

Foreign

6
Number
of Shares
of Stock

Actual Cost

Par Value

9
Paid for
Accrued Interest
and Dividends

10
NAIC Designation
or Market
Indicator (a)

S60551-12-4

| AVALA LAND INC.

4 5
Date Acquired Name of Vendor
(0972222011 |BERNSTEN
C... 09152011 - IBARCLAYSCAPITAL
(. 09/2212011 - BERNSTEIN
0811072011 |JPMORGANCHASE
Co 09222011 0 BERNSTEIN
(0902222011 |BERNSTEN
0972212011 - BERNSTEIN -
. 09182011 - BARCLAYSCAPITAL
091522011 - |BARCLAYSCAPITAL
C... 09152011 - IBARCLAYSCAPITAL
(092212011 - BERNSTEIN
0972212011 - BERNSTEIN -
....08102011 - JJPMORGANCHASE
. 081022011 |JPMORGANCHASE
.. 0811072011~ |JPMORGANCHASE
. 0772602011 - |DEUTSCHEBANK
081022011~ |JPMORGANCHASE
....oene01 - 1JPMORGANCHASE
(097152011 - IBARCLAYSCAPITAL
09152011 VARIOUS
C... 09152011 - IBARCLAYSCAPITAL
(0902222011 -~ |BERNSTEN
(09152011 - |BARCLAYSCAPITAL
. 08102011 - [PMORGANCHASE
09152011 - JVARIOUS
....08n02011 - JJPMORGANCHASE
072011 - BERNSTEN
0972212011 - BERNSTEIN -~
... 072612011 - DEUTSCHEBANK
072011 BERNSTEN
.. 0811072011 |JPMORGANCHASE
. 09182011 - BARCLAYSCAPITAL
09152011 - JVARIOUS
Co 0222011 0 BERNSTEIN
(. 09/2212011 - BERNSTEIN
0811072011~ |JPMORGANCHASE
C.. 09152011 - IBARCLAYSCAPITAL
(0902222011 - |BERNSTEN
o7ttt  BERNSTEIN -
o720t BERNSTEIN
_ 0712612011~ |DEUTSCHEBANK
07/11/2011 BERNSTEIN

2,200.000

—.cC

c.c.c.c-C

(a) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1
CusIP
Ident-
ification

Description

Foreign

6
Number
of Shares
of Stock

Actual Cost

Par Value

9
Paid for
Accrued Interest
and Dividends

10
NAIC Designation
or Market
Indicator (a)

$64256-63-9

| CATHAY FINANGIAL HOLDING CO. LTD.

OO

4 5
Date Acquired Name of Vendor
_ 0712612011~ |DEUTSCHEBANK
o mniom o BERNSTEIN
(092212001 - BERNSTEIN
_ 090082011 - DIRECT
Co 09222011 0 BERNSTEIN
(0902222011 |BERNSTEN
(0972212011 - BERNSTEIN
o720t BERNSTEIN
081022011 |JPMORGANCHASE
... Om26:2011 - IDEUTSCHEBANK
(092212011 - BERNSTEIN
(09152011 - |BARCLAYSCAPITAL
Co 0922201 0 BERNSTEIN
(09152011 |BARCLAYSCAPITAL
(092212011 0 BERNSTEIN
(092212011 - BERNSTEIN
072011 BERNSTEN
Co 0222011 0 BERNSTEIN
(092212011 - BERNSTEIN
(072612011 - |DEUTSCHEBANK
... Om26:2011 - IDEUTSCHEBANK
(09152011 - |BARCLAYSCAPITAL
092212011 VARIOUS
09182011 - BARCLAYSCAPITAL
(09152011 - |BARCLAYSCAPITAL
Co 022201 0 BERNSTEIN
(097152011 - |BARCLAYSCAPITAL
o720t o BERNSTEIN
....08102011 - JJPMORGANCHASE
. 081022011~ |JPMORGANCHASE
o720ttt  BERNSTEIN -
(092212011 - BERNSTEIN
(0972222011 |BERNSTEN
Co.. 09152011 - IBARCLAYSCAPITAL
(097152011 - IBARCLAYSCAPITAL
(072612011 - |DEUTSCHEBANK
Co 09222011 0 BERNSTEIN
(0902222011 - {BERNSTEN
(09152011 - |BARCLAYSCAPITAL
(092212011 - BERNSTEIN
(0972222011 |BERNSTEN
09/22/2011 BERNSTEIN

11,000.000

12,652

c.-C

c.c.r.r.c

(a) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10

CusIp Number Paid for NAIC Designation

Ident- of Shares Accrued Interest or Market

ification Description Foreign Date Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends Indicator (a)
149150-10-4  |CATHAYGENERALBANCORP oooo| ... 09152011 IBARCLAYSCAPITAL 619.000 \ TS82| Lo
Y1242A-106 CELLTRIONINC. Do | 0712011 -~ |BERNSTEIN 900000\ 36512\ Uu
$61878-55-9 |CHANGHWACOMMERCIALBANKLTD. Do o720 IBERNSTEING 12000000 | 10080 U
SB544N-70-2 | CHANGSHAZOOMLION HEAVY INDUSTRYS -~~~ Do 09222011 IBERNSTEIN 25000001 4252\ U
S63134-90-2 CHAODAMODERN AGRICULTURE (HOLDING | . Do 092212011 - |BERNSTEIN 6000000 | oo MY U .
159864-10-7 |CHARLESRIVERLABORATORIESINTERNA oooo|....08102011 0 JPMORGANCHASE 202000 f 614 Lo
S64108-525 ~  |CHAROENPOKPHAND FEEDMILL(F) . . . . Do 0701t IBERNSTEING 12000000 f W8S\ U
S$63153-44-9 |CHAROEN POKPHAND INDONESIA Do 09222011 IBERNSTEN 15000000\ 4241 U .
$61895-38-9 |CHEILINDUSTRESINC. . . . Do 0922201 IBERNSTEIN 1,000000 | o L O U
S61902-28-4 CHENG SHINRUBBER INDUSTRY CO,LTD | . Do | 0712011 - IBERNSTEIN 13000000\ 38832 Uu
Y13077-10-5 |CHENG UEIPRECISION NDUSTRYCO.L Do 09222011 IBERNSTEIN 5000000 | o 8IS0 U
$62125-53-9 | CHEUNG KONG INFRASTRUCTUREHOLDING Do 0701t IBERNSTEIN 1000000 oo 5338 | U
S61405-79-1 CHICONY ELECTRONICS CO.LTD. . |, Do 092212011~ |BERNSTEIN 7,000000 | 12762 U
SBOCCOMS-2 -~ |CHIMEIINNOLUXCORP. Do 09222011 IBERNSTEIN 8000000 | sded | U o
Y1375F-10-4 | CHINAAGREINDUSTRIESHOLDINGSLTD Do 09222011 IBERNSTEIN 3000000 ( oo 2208 | o U
$61896-57-7 |CHINAAIRLINESLTD. Do 09222011 IBERNSTEN 4000000 | 832 U .
SBIDN3-X6-7 |CHINABLUECHEMICALLTD. . . . .. .. Do 09222011 IBERNSTEN 8000000 | 6362 U
SB6SFR-F2-4 CHINACITICBANKCORP .. Do | 07M3/2011 -~ |DIRECT 80200000 ( | Uu
SBIWOLF2-4 ~  |CHINACITICBANKCORP.LTD. -~ . . Do o720 IBERNSTEING 74000000 | 46120\ U
SBIJNK-84-9 ~  |CHINACOALENERGY CO.LTD. ~ . . . . . Do 09222011 IBERNSTEIN 12000000 f 18380 U
SB1HVJ-16-9 CHINA COMMUNICATIONS SERVICESCORP -~ | . Do 092212011 - |BERNSTEIN 6000000 | 30241 U
Y1397N-10-1 -~ |CHINACONSTRUCTIONBANKCORP. Do 09222011 IBERNSTEIN 59000000 | 420641 U o
SB0B8Z-18-9 |CHINACOSCOHOLDINGSCO.LTD. . . . .. Do 0701t IBERNSTEING 19000000 | WAST | U
Y1460P-10-8 |CHINADEVELOPMENT FINANCIALHOLDIN -~~~ Do 09222011 IBERNSTEN 4000000 | o AMIS| U .
G2112Y-10-9  |CHINADONGXIANG GROUP CO.LTD. . . Do 09222011 IBERNSTEIN 13000000 f 2861 U
Y1421G-10-6 CHINAEVERBRIGHTLTD. | Do | 092212011 - |BERNSTEN 14000000 | 20080 Uu
$64607-94-8 |CHINAGASHOLDINGSLTD. . . .. . Do 09222011 IBERNSTEN 36000000 | L0 I B U
S61998-16-7 |CHINALIFEINSURANCECO.LTD. . . Do 09222011 0 IBERNSTEIN 20600000 | 284040 U
BOAOJP-WY-3 ~~ |CHINALIFEINSURANCE CO.LTD. (CHI | Do 092212011 - |BERNSTEIN 3000000 1 A8 U
SB4Q2T-X3-8 |CHINALONGYUANPOWERGROUPCORP.L Do o701 IBERNSTEIN G 1,000.000 | o923 U o
G21096-10-5 ~  |CHINAMENGNIUDARY CO.LTD. =~ . . . Do 09222011 IBERNSTEIN 9000000 f o 0M79N U
Y1489Q-10-3 | CHINAMERCHANTS HOLDINGS (INTERNAT Do 09222011 IBERNSTEN 4000000 9871 U .
SBIVRC-G6-2  |CHINAMOLYBDENUMCO.LTD. . . .. .. Do o701 IBERNSTEING 82000000 | | 67216\ U
Y1499-10-7 CHINAMOTORCORP. -~ .. Do | 092212011 - |BERNSTEIN 3000000 1 20T Uu
SBOY91-C1-6 ~  |CHINANATIONALBUILDING MATERIALC Do 09222011 IBERNSTEIN 6000000 | S7821 U
S65609-950  |CHINAOIFIELD SERVICESLTD. . Do 09222011 IBERNSTEIN 8000000 | 9840 | U
Y15004-10-7 CHINA OVERSEASLAND & INVESTMENTL | . Do 092212011 - |BERNSTEIN 18,000.000 | 36984\ U
SB2QSH-56-7 | CHINA PACIFIC INSURANCE (GROUP)CO Do 09222011 IBERNSTEN . 24400000 82268 | ol U o
S62060-84-3 | CHINAPETROCHEMICALDEVELOPMENTCO Do 09222011 IBERNSTEIN 1000000 | o 304 U
Y15010-10-4 ~  |CHINAPETROLEUM & CHEMICALCORP. Do 09222011 IBERNSTEN 62000000 | 61789 | U
G2113L-10-6  |CHINARESOURCES CEMENTHOLDINGSLT Do 09222011 IBERNSTEIN 10000000 f 6986 | | U
(G2108Y-10-5 CHINA RESOURCES LAND LTD. D 07/11/2011 BERNSTEIN 14,000.000 27,671 U

(a) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1
CusIP
Ident-
ification

Description

Foreign

6
Number
of Shares
of Stock

Actual Cost

Par Value

9
Paid for
Accrued Interest
and Dividends

10
NAIC Designation
or Market
Indicator (a)

232820-10-0

| CYTEC INDUSTRIES INC.

OO

4 5
Date Acquired Name of Vendor
(0972222011 |BERNSTEN
Co 0222011 0 BERNSTEIN
(092212011 - BERNSTEIN
o720t o BERNSTEIN -
Co 09222011 0 BERNSTEIN
(0902222011 |BERNSTEN
(0972212011 - BERNSTEIN -
(092212011 - BERNSTEIN
(0902222011 - |BERNSTEN
Co 022201 0 BERNSTEIN
072011 - BERNSTEN
0972212011 - BERNSTEIN
o mnom o BERNSTEIN
(0902222011 - |BERNSTEN
07wttt  BERNSTEIN -
(092212011 - VARIOUS
. 091522011 - |BARCLAYSCAPITAL
Co.. 09152011 - IBARCLAYSCAPITAL
(092212011 - BERNSTEIN
(072612011 - |DEUTSCHEBANK
Co 09222011 0 BERNSTEIN
. 081022011~ |JPMORGANCHASE
(0972212011 - BERNSTEIN
o720t o BERNSTEIN
(0902222011 - |BERNSTEN
Co 022201 0 BERNSTEIN
. 07/2612011 ~~ |DEUTSCHEBANK
(09152011 - |BARCLAYSCAPITAL
Co 09222011 BERNSTEIN
. 081022011 |JPMORGANCHASE
0811072011 |JPMORGANCHASE
(08102011 - [PMORGANCHASE
(0972222011 |BERNSTEN
....08102011 - 1JPMORGANCHASE
(092212011 - BERNSTEIN
0972212011 - BERNSTEIN
C... 09152011 - IBARCLAYSCAPITAL
(09152011 |BARCLAYSCAPITAL
o720t BERNSTEIN -
. 09M82011 - VARIOUS
(0972222011 |BERNSTEN
09/15/2011 BARCLAYS CAPITAL

451.000

18,283

c.-C

—.-.-.c.—

(a) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1
CusIP
Ident-
ification

Description

Foreign

6
Number
of Shares
of Stock

Actual Cost

Par Value

9
Paid for
Accrued Interest
and Dividends

10
NAIC Designation
or Market
Indicator (a)

SB2Q8Y-L0-2

| EVERGRANDE REAL ESTATE GROUP LTD.

4 5
Date Acquired Name of Vendor
_ 0712612011~ |DEUTSCHEBANK
o ommom o BERNSTEIN
072011 - BERNSTEN
(0972212011 - BERNSTEIN -
Co 09222011 0 BERNSTEIN
(0902222011 |BERNSTEN
(0972212011 - BERNSTEIN -
(092212011 - BERNSTEIN
. 09152011 - |BARCLAYSCAPITAL
o mom o BERNSTEIN
. 09M8201 - VARIOUS
(0972212011 - BERNSTEIN -~
... Om26:2011 - DEUTSCHEBANK
(0902222011 - |BERNSTEN
(09152011 - |BARCLAYSCAPITAL
o720t o BERNSTEIN
(0972222011 - |BERNSTEN
Co 0222011 0 BERNSTEIN
(092212011 - BERNSTEIN
(0972212011 - BERNSTEIN -
Co 09222011 0 BERNSTEIN
0902222011 - JVARIOUS
. 0772612011 |DEUTSCHEBANK
. 08102011 - [PMORGANCHASE
(0972222011 |BERNSTEN
C... 09152011 - IBARCLAYSCAPITAL
072011 - BERNSTEN
08312011 - DIRECT
C.. 09152011 - IBARCLAYSCAPITAL
(097152011 - |BARCLAYSCAPITAL
(09152011 - |BARCLAYSCAPITAL
09182011 - BARCLAYSCAPITAL
072011 - BERNSTEN
o omom o BERNSTEIN
(097152011 - |BARCLAYSCAPITAL
0811072011~ |JPMORGANCHASE
C. 09152011 - IBARCLAYSCAPITAL
09152011 - JVARIOUS
(0972212011 - BERNSTEIN -
(092212011 - BERNSTEIN
(09152011 - |BARCLAYSCAPITAL
09/22/2011 BERNSTEIN

2,000.000

c.-C

c.r.c.c.r—

(a) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1
CusIP
Ident-
ification

Description

Foreign

6
Number
of Shares
of Stock

Actual Cost

Par Value

9
Paid for
Accrued Interest
and Dividends

10
NAIC Designation
or Market
Indicator (a)

Y2730E-12-1

“|omMr INFRASTRUCTURE LTD.

4 5
Date Acquired Name of Vendor
(0902222011 - |BERNSTEN
o ommom o BERNSTEIN
072011 - BERNSTEN
0972212011 - BERNSTEIN -
o mnom o BERNSTEIN
(0902222011 |BERNSTEN
(0972212011 - BERNSTEIN -
(081012011 - [PMORGANCHASE
072011 - BERNSTEN
B
(097152011 - |BARCLAYSCAPITAL
0972212011 - BERNSTEIN -
....08102011 - JJPMORGANCHASE
. 081022011~ |JPMORGANCHASE
(09152011 - |BARCLAYSCAPITAL
o720t BERNSTEIN
072011 - BERNSTEN
o omom o BERNSTEIN
(097152011 - IBARCLAYSCAPITAL
(0972212011 - BERNSTEIN -
Co 09222011 0 BERNSTEIN
072011 - BERNSTEN
(0972212011 - BERNSTEIN -
. 08102011 - [PMORGANCHASE
(0902222011 - |BERNSTEN
... Om26:2011 - IDEUTSCHEBANK
(092212011 - BERNSTEIN
0972212011 - BERNSTEIN -
09182011 IVARIOUS.
(09152011 |BARCLAYSCAPITAL
(092212011 - BERNSTEIN -
(092212011 - BERNSTEIN
09152011 - JVARIOUS
Co.. 09152011 - IBARCLAYSCAPITAL
(092212011 - BERNSTEIN
o720t o BERNSTEIN -
Co 09222011 0 BERNSTEIN
(0902222011 - |BERNSTEN
o720t o BERNSTEIN -
09182011 - BARCLAYSCAPITAL
072011 BERNSTEN
07/26/2011 DEUTSCHE BANK

62,308.000

43,444

c.-C

c.c.r.c.c

(a) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1
CusIP
Ident-
ification

Description

Foreign

6
Number
of Shares
of Stock

Actual Cost

Par Value

9
Paid for
Accrued Interest
and Dividends

10
NAIC Designation
or Market
Indicator (a)

Y33370-10-0

| HONG KONG & CHINA GAS CO. LTD.

4 5
Date Acquired Name of Vendor
(0972222011 |BERNSTEN
Co 0222011 0 BERNSTEIN
(. 09/2212011 - BERNSTEIN
0811072011~ |JPMORGANCHASE
....08102011 - |JPMORGANCHASE
072011 - BERNSTEN
092212011 VARIOUS
. 09182011 - BARCLAYSCAPITAL
(09152011 - |BARCLAYSCAPITAL
Co 0222011 0 BERNSTEIN
(092212011 - BERNSTEIN
(09152011 - |BARCLAYSCAPITAL
C.. 09152011 - IBARCLAYSCAPITAL
(091522011 - |BARCLAYSCAPITAL
o720ttt  BERNSTEIN -
(092212011 - BERNSTEIN
072011 - BERNSTEN
o mnom o BERNSTEIN
(092212011 - BERNSTEIN
0972212011 - BERNSTEIN
C... 09152011 - IBARCLAYSCAPITAL
072011 - BERNSTEN
0811072011~ |JPMORGANCHASE
. 08102011 - [PMORGANCHASE
_ 0712612011~ |DEUTSCHEBANK
... Om26:2011 - IDEUTSCHEBANK
(097152011 - |BARCLAYSCAPITAL
(09152011 - |BARCLAYSCAPITAL
o ommom o BERNSTEIN
072011 - BERNSTEN
(09152011 - |BARCLAYSCAPITAL
09182011 - BARCLAYSCAPITAL
_ 0712612011~ |DEUTSCHEBANK
Co 0222011 0 BERNSTEIN
(097152011 - IBARCLAYSCAPITAL
(072612011 - |DEUTSCHEBANK
... Om26:2011 - DEUTSCHEBANK
(09152011 - |BARCLAYSCAPITAL
09182011 VARIOUS
(08102011 - [PMORGANCHASE
(0972222011 |BERNSTEN
09/22/2011 BERNSTEIN

4,000.000

c.-C

c.c.r.r.r—

(a) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues




Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE D - PART 3
Show All Long-Term Bonds and Stock Acquired During the Current Quarter

603

1 2 3 4 5 6 7 8 9 10

CusIp Number Paid for NAIC Designation

Ident- of Shares Accrued Interest or Market

ification Description Foreign Date Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends Indicator (a)
Y3506N-139  |HONG KONGEXCHANGES& CLEARINGLTD Do 07201 IBERNSTEIN . 300000 6410\ U
Y36503-10-3 HONGLEONGBANKBHD | Do | 092212011 - |BERNSTEN 7,000000 | BM8 Uu
BLMOSL-BU-4 ~ |HONGLEONGBANKRIGHTS . . Do 092201 IDIRECT 6300000 | o U
S61162-46-7 ~  |HOPSONDEVELOPMENTHOLDINGSLTD. . | . D ... 092272011~ |BERNSTEIN 8000000 | ard U o
44106M-10-2 HOSPITALITY PROPERTIESTRUST . .. . . 0915/2011 - |BARCLAYSCAPITAL | 423000 100481 Lo
SBIRPZ:09-3 ~  |HOUSING DEVELOPMENT & INFRASTRUCTU Do | 071262011 |DEUTSCHEBANK 1984000 R I U o
Y37246-15-7  |HOUSING DEVELOPMENT FINANCE CORP. Do 0702622011 |DEUTSCHEBANK 69315000 .. 1085933 | A
S64118-77-1 |HUANANFINANCIALHOLDINGS CO.LTD -~~~ Do o701 IBERNSTEIN . 3000000 f oo 23350 U .
G4639H-12-2 |HUABAQINTERNATIONAL HOLDINGSLTD. . Do 09222011 IBERNSTEIN 14000000 | 12883\ U
Y3744A-105 HUANENG POWER INTERNATIONALINC. | . Do O7M1/2011 - IBERNSTEIN 20000000 ( 10857 Uu .
443510201 HUBBELLINC.(CLB) . 0915/2011  ~ |BARCLAYSCAPITAL | 178000 | o 10306 Lo
Y3780D-10-4  ~ |HUTCHISONPORTHOLDINGSTRUST F C 072011 IBERNSTEIN 336,800.000 | 64318\ U
Y38024-108 HUTCHISONWHAMPOALTD. .. Do 092212011 - |BERNSTEIN 1000000 ( [ O D U
449162106 |HYSANDEVELOPMENTCO.LTD. . .. . D . O7mni0nt o BERNSTEIN 1000000 4190\ U o
Y3838M-10-6 |HYUNDAIHEAVY INDUSTRIESCO.LTD. . . . . . D 072011 IBERNSTEIN 200000 ( 92037\ U
$64510-88-6 |HYUNDAIHYSCO D 070t BERNSTEIN 2100000 | o418 U .
$61482-72-5 |HYUNDAIMOTORCOZNDPRF . . . D 0902212011 BERNSTEIN 1100000 o BATTO N U
Y3869Y-102 HYUNDAIWIACORP. Do | 0712011 - |BERNSTEIN 700000 MOS80\ Uu
$61003-68-7 |ICICIBANKLTD. Do . 07/26/2011 -~ |DEUTSCHEBANK .. S1414000 (o 1208264 | U
451107106 |IDACORPINC, 092222011 |VARIOUS 1898000 69522 o Lo
45167R-104 DEXCORP. 09152011 - |BARCLAYSCAPITAL | 281000 100220 Lo
45168D-104 |IDEXXLABORATORIESINC. . . || 0915/2011  ~ |BARCLAYSCAPITAL | 204000 ( 18286 Lo
Y3882M-10-1 |WMCORP.BHD Do 09222011 IBERNSTEIN 23700000 I3 U
SBITRM-Q8-0  |INDIABULLS REALESTATELTD. . . . Do 07262011 |DEUTSCHEBANK 19,509.000 | A838T | U .
Y7127B-135 |INDOCEMENTTUNGGALPRAKARSA . . . Do 09222011 IBERNSTEIN 3500000 ( 6357 | U
Y7130D-110 INDOSAT Do | 092212011 - |BERNSTEN 2000000 | 2640 Uu
$61004-54-5 |INDUSINDBANKLTD. D 072712011 |DEUTSCHEBANK - 10181000\ 62981 U
Y3990B-11-2  |INDUSTRIAL & COMMERCIAL BANKOFCH D 0972272001 IBERNSTEIN 54000000 34896 | U
Y3994L-108 INDUSTRIAL BANKOF KOREA | Do 0712011 - |BERNSTEIN 100000 (o ANTIS U
Y4082C-13-3 - |INFOSYSLTD. Do | 07262011 |DEUTSCHEBANK 27524000 1740387\ U o
SBOCSQR1-7 ~  |INFRASTRUCTURE DEVELOPMENT FINANCE | Do ... 07/26/2011 ~ |DEUTSCHEBANK 61085000 185935 | U o
457183104~ |INGRAMMICROINC. (CLA) 081102011 -~ |JPMORGANCHASE | 3810001 861 Lo
Y4084K-109 ~  |INOTERAMEMORIESINC. | Do ... O7M1/2011 ~ |BERNSTEIN 4000000 | oo 2260 U o
459044-10-3 INTERNATIONAL BANCSHARES CORP. .~~~ | | 09152011~~~ |BARCLAYSCAPITAL | . .. 1483000 ( 2079\ Lo
Y39128-14-8 |INTERNATIONAL NICKELINDONESIA . . |, Do . 092212011 - |BERNSTEIN 25000000 ( 9670 | U
460335-20-1 INTERNATIONAL SPEEDWAY CORP. (CLA .| | ... 08/102011 ~ |JPMORGANCHASE | 330000 TR Lo
SBISM7-Z8:0 ~ |INTIME DEPARTMENT STORE (GROUP)CO . |.. Do 0712011~ |BERNSTEIN 61,000000 | 044241 U .
46121Y-10-2 |INTREPIDPOTASHINC. 0915/2011  ~ |BARCLAYSCAPITAL | 689.000 | 2073\ Lo
S64599-30-1 - |INVENTECCORP. ] D .. .. 07/1422011  |BERNSTEIN 32000000 o 18839 U
Y41763-106 |IOICORP.BHD Do . 092212011 - |BERNSTEIN 3000000 f 45041 U
Y& \TCLID Do ... 07/26/2011 -~ |DEUTSCHEBANK . | ... 142893000 | 648087 | U o
465741-10-6 ITRON INC 08/10/2011 JP MORGAN CHASE 197.000 7,440 L

(a) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues 426 .
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10

CusIp Number Paid for NAIC Designation

Ident- of Shares Accrued Interest or Market

ification Description Foreign Date Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends Indicator (a)
Y42539-117  |JAPRAKASHASSOCIATESLTD. Do | 071262011 |DEUTSCHEBANK 61884000 04577 1 U
S62422-60-5 JARDINE CYCLE & CARRIAGELTD. | Do 092212011 - |BERNSTEN 100000 f S T Uu .
472319102 |JEFFERESGROUPINC. oooo| ... 09152011 - IBARCLAYSCAPITAL 1682000 ( 24994 Lo
S60055-04-3 |JIANGSUEXPRESSWAY CO.LTD. . . Do 0701t IBERNSTEIN 8000000 | L N U
S60003-05-0 JIANGXICOPPERCO,LTD. - Do 092212011~ |BERNSTEN 3000000 | STy U
S67268-16-9 |JINDALSTEEL&POWERLTD. . . . . Do | 07262011 |DEUTSCHEBANK 239920001 340989 | U o
S64744949 |JOLLIBEEFOODSCORP. Do 0701t IBERNSTEIN 3400000 ( o e8| U o
48020Q-10-7 ~  |JONESLANGLASALLEINC oooo|.... 09152011 - IBARCLAYSCAPITAL 135000 ( 84321 Lo
$61016-40-8 |JSWSTEELLTD. Do 07262011 JDEUTSCHEBANK 5756.000 | W3AS9 L U
S67281-02-2 KALBEFARMA ~ Do | 092212011 - |BERNSTEN 9000000 | 390 Uu
Y458AB-10-7 |KBFINANCIALGROUPINC. Do 09222011 IBERNSTEIN 2000000 66678 | | U
489170-10-0  |KENNAMETALINC Coo|.. 0952011 - IBARCLAYSCAPITAL - 258000 9367 | Lo
Y4722212:0 KEPPELCORP.LTD. ] Do 0712011 - IBERNSTEIN - 3000000 1 o 26842 U
verr7e-102 - |KEPPELLANDLTD Do 09222011 IBERNSTEIN 8000000 | 2205\ U o
$62194-352  |KGISECURITIESCO.LTD. Do 09222011 IBERNSTEIN 16000000 | 8297\ U
Y47601-10-2 |KIAMOTORSCORP. Do o701 IBERNSTEIN 200000 14283 U .
494580-10-3 ~  |KINDREDHEALTHCAREINC =~~~ . . .. . oo | ... 09152011 IBARCLAYSCAPITAL 569.000 6699 Lo
S64913-18-9 KINGBOARD CHEMICALHOLDINGSLTD. | .. Do 092212011 - |BERNSTEN 1000000 f 2856 | Uu .
497266106 |KRBYCORP. oooo|....08102011 0 JPMORGANCHASE 175000 ( o 9016 | Lo
S64950-42-1 - |KOREAEXCHANGEBANK Do 0701t IBERNSTEIN G 200000 (oo ATE2) U
Y49212-106 KOREA KUMHO PETROCHEMICAL CO.LTD. |, Do 0712011 - |BERNSTEIN 600.000 | WA U
Y49365-102 ~  |KOREANAIRLINESCO.LTD. . . Do 0701 IBERNSTEIN 200000 f 18483 U oo
500643-20-0  |KORN/FERRY INTERNATIONAL Coo|.. 0952011 IBARCLAYSCAPITAL 966.000 | 18046 | Lo
Y4964H-14-3 |KOTAKMAHINDRABANKLTD. . . . Do 07262011 |DEUTSCHEBANK 4000 183216 U .
S65183-69-1 |KPCHEMICALCORP. . Do 070m o IBERNSTEIN . 3100000 ( 69429\ ol U
564928-38-5 KRUNG THAIBNKLTD THBS.S(ALIENM | .. Do | 07172011 - IBERNSTEIN 4000000 | 2862 Uu
Y49904-10-8 |KT&GCORP. Do o701 IBERNSTEIN G 300000 o 19368 U
Y47153-104 ~ |KUALALUMPURKEPONGBHD Do o701t IBERNSTEIN 2900000 | 20300 U
S63400-78-2 KUNLUNENERGY CO.LTD. | Do 092212011 - |BERNSTEIN 4000000 | 5589 | U
653224104 |KWGPROPERTYHOLDINGLTD. -~~~ . . .. . Do o701 IBERNSTEIN G 7,000000 f S310 ) U o
Y54850-10-5 |LAFARGEMALAYANCEMENTBHD Do 09222011 IBERNSTEIN 6800000 | LT I I U o
512815101 |LAMARADVERTISNGCO.(CLA) . . . ... | 0915/2011  ~ |BARCLAYSCAPITAL | 694000 18385 Lo
513847-10-3 |LANCASTERCOLONYCORP . ... .. oooo|....08102011  JPMORGANCHASE 160000 | 9086 | Lo
YS217N-159 LARSEN&TOUBROLIMITED | Do | 072612011~~~ |DEUTSCHEBANK 13223000 530800 1 Uu
$65092-55-3 |LCYCHEMICALCORP. . Do o701 IBERNSTEIN . 1000000 (o 2363 U
S66937-72:3  |LEE&MANPAPERMANUFACTURNGLTD. Do 0701t IBERNSTEIN 15000000 f 8535 | U o
526107-10-7 LENNOXINTERNATIONALINC. -~ 0915/2011 - |BARCLAYSCAPITAL | 449000 189200 Lo
Y5257Y-10-7 - |LENOVOGROUPLTD. . . . Do 09222011 IBERNSTEN 26000000 8378 U o
Y5274Y-10-6 - |LGCORP. Do 07201t IBERNSTEIN G 200000 ( 18312 U
$62909-02-3 |LGUPLUSCORP. Do o701 o IBERNSTEIN . 3700000 f 20095 U
G548SF-14-4 |LI&FUNGLTD. Do 09222011 IBERNSTEIN . 10000000 | L I U o
531172-10-4 LIBERTY PROPERTY TRUST 09/15/2011 VARIOUS 820.000 25,130 L

(a) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10

CusIp Number Paid for NAIC Designation

Ident- of Shares Accrued Interest or Market

ification Description Foreign Date Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends Indicator (a)
$61010260 |LICHOUSINGFINANCELTD. Do | 07262011 |DEUTSCHEBANK 18207.000 | 88784\ U o
53219L-10-9 LIFEPOINT HOSPITALS = COMMONSTK | .. . . 081102011 -~ |JPMORGANCHASE | 201,000 6142 Lo
532791100 |LINCAREHOLDINGSINC. 081102011 -~ |JPMORGANCHASE | 201000 L N I Lo
533900-10-6 ~ |LINCOLNELECTRICHOLDINGSINC. Coo|.. 0952011 IBARCLAYSCAPITAL 693000 ( 2842 Lo
YS313K-109 LITE-ONTECHNOLOGY CORP. .. Do 0712011 - IBERNSTEIN 6000000 | OO U
G5636C-10-7  [LONKINGHOLDINGSLTD. . . . . . .. Do 09222011 IBERNSTEN 15000000 f S8 U oo
546347-10-5 |LOUISIANA-PACIFICCORP. o] 0952011 - IBARCLAYSCAPITAL 1528000 . O3 Lo
S61437-61-2 |LUPINLTD. Do 07262011 JDEUTSCHEBANK 9,288000 | 213 U .
552676108 |MD.C.HOLDINGSINC. . . oooo| ... 09152011 - IBARCLAYSCAPITAL 366000 6550 | o Lo
S66008-79-8 MAANSHANIRON & STEELCO.LTD. |, Do 092212011~~~ |BERNSTEN 14000000 | S O D Uu .
554382101 |MACERICHCO. oooo| ... 09152011 - IBARCLAYSCAPITAL 360001 150040 Lo
S65741:019 |MACRONIXINTERNATIONAL CO.LTD. . . Do 09222011 IBERNSTEIN 1000000 4553 | U
S61001-86-3 MAHINDRA & MAHINDRALTD. | Do 07/26/2011 -~ |DEUTSCHEBANK 19851.000 | 38926 | U
$61881-93-4 |MALAYSIAAIRPORTSHOLDINGSBHD =~ . Do o701 IBERNSTEING 24300000 52899\ U o
Y54195-10-5  |MALAYSIAMARINE & HEAVY ENGINEERIN -~~~ Do 0701t IBERNSTEIN G 31,800000 ) 881641 U
Y5764J-14-8 |MANILAELECTRICCO. Do o701 IBERNSTEIN 1400000 (o 84T\ U .
56418H-10-0 |MANPOWERGROUP 09115/2011  ~ |BARCLAYSCAPITAL | 204000 TSI8 | Lo
564563104 MANTECH INTERNATIONAL CORP. (CLA) -~ | .. . . 081102011 -~ |JPMORGANCHASE | 2820000 80431 Lo
$66337-12-2 |MARUTISUZUKIINDIALTD. Do 0772011 JDEUTSCHEBANK 2198000 59973 | U
574795-10-0 |MASIMOCORP. 09/152011  |BARCLAYSCAPITAL | 284000 6575 | Lo
577128104 MATTHEWS INTERNATIONAL CORP. (CLA ~ .. . 0915/2011 - |BARCLAYSCAPITAL | 261000 8208 | Lo
Y58460-10-9 |MAXISBHD Do o701 IBERNSTEING 41,200000 (o T8O06 | U oo
552690-10-9 |MDURESOURCESGROUPING. . ... 09152011 |VARIOUS 640000 12886 | Lo
584690-30-9 |MEDICIS PHARMACEUTICALCORP. oo ... 08102011 0 JPMORGANCHASE 2300000 81951 Lo
Y1822Y-102 ~  |MEGAFINANCIALHOLDINGCO.LTD. . . Do 09222011 IBERNSTEN . 1,00000 9196 | U o
589400-10-0 MERCURY GENERALCORP. 081102011 -~ |JPMORGANCHASE | 2850000 8348 | Lo
589433101 |MEREDITHCORP oo, 08102011 JPMORGANCHASE 301000 £ o I DR Lo
SB42SR-M0-5  |METALLURGICAL CORP. OF CHINALTD. Do 07201t IBERNSTEIN G 16000000 | U N U
S65144-42:0 METROPOLITANBANK&TRUSTCO. |, Do O7A1/2011 -~ |BERNSTEIN 200000 S D U .
592688-10-5 ~  |METTLER-TOLEDOINTERNATIONALINC. -~~~ . | . . | .. 0915/2011 ~~ |BARCLAYSCAPITAL | 92000 | LR I B Lo
504901-10-0 |MICROSSYSTEMSINC 08/1022011 ~~ |JPMORGANCHASE | 151000 6AST Lo
602720104~ |MINESAFETY APPLIANCESCO. || 0915/2011  ~ |BARCLAYSCAPITAL | 639.000 193740 Lo
603158-10-6 |MINERALSTECHNOLOGIESINC. . . . oooo| ... 09152011 IBARCLAYSCAPITAL 278000\ LR N I Lo
S67287-93-8 MINMETALS RESOURCESLTD. . .| Do | 092212011 -~ |BERNSTEIN 116000000 ( 9T\ Uu
S65579-97-1 |MISCBHD Do 09222011 IBERNSTEN . 18,200000 | 43651 U
S65566-48-1  |MMCCORP.BHD Do 09222011 0 IBERNSTEIN 24300000 20709 U o
608190104 MOHAWKINDUSTRIESINC. 0915/2011 - |BARCLAYSCAPITAL | 477000 21850 | Lo
S66094-45-9 |MOTECHINDUSTRIESINC. . . .. . Do 0922201 IBERNSTEN 1,000.000 | o NTSSL U oo
553530-10-6 |MSCINDUSTRIALDIRECTCO.CLA . . .. .. 09/152011  |BARCLAYSCAPITAL | 122000 TSOT Lo
55354G-100 ~  |MSCIINC.CLA oo ....08102011 0 JPMORGANCHASE 186000 | L N B Lo
Y6146T-10-1 - |MTRCORP.LTD. Do o701 IBERNSTEIN G 6000000 | 20855 | U
SB28XX-H2-7 MUNDRA PORT & SPECIAL ECONOMIC ZON D 07/26/2011 DEUTSCHE BANK 25,488.000 91,386 U

(a) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1
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Par Value

9
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Accrued Interest
and Dividends

10
NAIC Designation
or Market
Indicator (a)

726505-10-0

| PLAINS EXPLORATION & PRODUCTION CO

4 5
Date Acquired Name of Vendor
072011 BERNSTEN
o ommom o IBERNSTEIN
. 097152011~ IBARCLAYSCAPITAL
o720t BERNSTEIN -
o 092222010 0 IVARIOUS
(0902222011~ BERNSTEN
.. 0811072011~ |JPMORGANCHASE
09182011 - BARCLAYSCAPITAL .
. 09152011 |BARCLAYSCAPITAL
Co 09222010 0 IBERNSTEIN
. 09152011~ IBARCLAYSCAPITAL
C 0972212011 - BERNSTEIN
....08102011 - JJPMORGANCHASE
. 0712612011 -~ |DEUTSCHEBANK
.. 0811072011~ |JPMORGANCHASE
(092212011 BERNSTEN
. 081022011~ |JPMORGANCHASE
..ot - JJPMORGANCHASE
. 0712612011~~~ |DEUTSCHEBANK
(09152011 - |BARCLAYSCAPITAL
o mnom o IBERNSTEIN
. 081022011~ |JPMORGANCHASE
.. 0811072011~ |JPMORGANCHASE
09182011 - BARCLAYSCAPITAL .
(090222011 - BERNSTEN
Co 09222010 0 IBERNSTEIN
. 09152011~ IBARCLAYSCAPITAL
(092212011 - BERNSTEIN -
Co 09222010 0 IBERNSTEIN
(097152011 |BARCLAYSCAPITAL
09182011 - VARIOUS
(092212011 BERNSTEN
. 097152011~ |BARCLAYSCAPITAL -~
Co.. 09152011 - IBARCLAYSCAPITAL
C.09/2212001 - BERNSTEN
(0972212011 - BERNSTEIN -
o 09222010 0 IBERNSTEIN
(097152011 |BARCLAYSCAPITAL
_ 0972212011 - BERNSTEIN -
. ormzont o BERNSTEN
. 0712612011 -~ |DEUTSCHEBANK
08/10/2011 JP MORGAN CHASE

203.000

r.cCc.c.c.r—

(a) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues 426 .
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company
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Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1
CusIP
Ident-
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Description

Foreign

6
Number
of Shares
of Stock

Actual Cost

Par Value

9
Paid for
Accrued Interest
and Dividends

10
NAIC Designation
or Market
Indicator (a)

Y7T70U-10-5

| SAMSUNG CARD CO. LTD.

4 5
Date Acquired Name of Vendor
(0972222011 - |BERNSTEN
....08n02011 - 1JPMORGANCHASE
072011 BERNSTEN
(09152011 - |BARCLAYSCAPITAL
o ommom o BERNSTEIN
072011 BERNSTEN
(072612011 - |DEUTSCHEBANK
o720t BERNSTEIN
072011 BERNSTEN
C... 09152011 - IBARCLAYSCAPITAL
072011 - BERNSTEN
0972212011 - BERNSTEIN -
....08102011 - JJPMORGANCHASE
(097152011 |BARCLAYSCAPITAL
.. 0811072011~ |JPMORGANCHASE
. 07726/2011 - |DEUTSCHEBANK
. 091522011 - |BARCLAYSCAPITAL
Co.. 09152011 - IBARCLAYSCAPITAL
(. 09/2212011 - BERNSTEIN
.. 0811072011~ |JPMORGANCHASE
C.. 09152011 - IBARCLAYSCAPITAL
09152011 - JVARIOUS
(0772612011 |DEUTSCHEBANK
. 0772602011 - |DEUTSCHEBANK
_ 0712612011~ |DEUTSCHEBANK
... Om26:2011 - IDEUTSCHEBANK
. 0712612011~ |DEUTSCHEBANK
CO7iott o BERNSTEIN -
C. 09152011 - IBARCLAYSCAPITAL
(0902222011 - |BERNSTEN
(0972212011 - BERNSTEIN -
o720t o BERNSTEIN
09152011 - |BARCLAYSCAPITAL
Co.. 09152011 - IBARCLAYSCAPITAL
(0971522011 - |BARCLAYSCAPITAL
(09152011 - |BARCLAYSCAPITAL
Co 09222011 0 BERNSTEIN
(0902222011 -~ {BERNSTEN
(0772612011 - |DEUTSCHEBANK
o720t o BERNSTEIN
072011 - BERNSTEN
07/11/2011 BERNSTEIN

100.000

—.cC

c.c.c.c-C

(a) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues




Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE D - PART 3
Show All Long-Term Bonds and Stock Acquired During the Current Quarter

¥1'v703

1 2 3 4 5 6 7 8 9 10

CusIp Number Paid for NAIC Designation

Ident- of Shares Accrued Interest or Market

ification Description Foreign Date Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends Indicator (a)
$67652396 |SAMSUNGENGNEERNGCO.LTD. Do 07201 IBERNSTEIN . 100000 20210 U
$61552-50-1 SAMSUNG FIRE & MARINE INSURANCECO | . Do | 092212011 - |BERNSTEIN 1000000 ( 188791 Uu
S67722-17-3 |SAMSUNGHEAVY INDUSTRIESCO.LTD. . D . O7mni0mt o BERNSTEIN 100000 (o 4545\ U
SB12C0-T9-8 | SAMSUNGLIFE INSURANCE CO.LTD. D C 072011 IBERNSTEIN 100000 | LG I U
Y7470T-10-5 SAMSUNGSDICO.LTD. Do 0712011 - |BERNSTEIN 10000 (o 18076 U
Y7486Y-106 |SAMSUNGSECURITIESCOLTD . . . . . ... .. Do o701 IBERNSTEIN . 200000 f LR N U o
SBSB23-W2:0 ~ |SANDSCHINALTD. Do 09222011 IBERNSTEIN 3200000 ( 8643 | U
993751-50-2 |SANYHEAVY EQUIPMENT INTERNATIONAL Do o701 IBERNSTEIN G 59000000 | 59673 | U .
$62418-58-7 |SATYAMCOMPUTER SERVICESLTD. . . . .. .. |.. Do 07/26/2011 -~ |DEUTSCHEBANK 37807000 | TAOS8 | U o
80874P-10-9 SCEENTIFICGAMES CORP. -~ 0915/2011 - |BARCLAYSCAPITAL | 914000 09 Lo
810186-10-6 ~~  |SCOTTSMIRACLE-GROCO. . . . . ... ... ... . .| . . 08110/2011 -~ |JPMORGANCHASE | 146000 ( U N B Lo
Y8231K-10-2 |SEMBCORPMARINELTD. ] D ... 07/1422011  IBERNSTEIN 4000000 | o WASS | U o
816850101 SEMTECHCORP 092212011 - \VARIOUS 568000 | 120050 Lo
81721M-10-9 ~  |SENIORHOUSING PROPERTIESTRUST - -~ . | . . .| .. 091812011 - |\VARIOUS 1276000 07 Lo
817565-10-4  |SERVICECORP.INTERNATIONAL | ... 09/152011  |BARCLAYSCAPITAL 661.000 | 6575 | Lo
$61360-40-0 |SESAGOALTD. D (0772612011 - |DEUTSCHEBANK | 22074000 189246 U .
S67423-40-0 | SHANDONG WEIGAO GROUPMEDICALPOLY ~ D 0902212011 BERNSTEIN 8000000 | 9263 | U
SBO7J6-56-0 SHANGHAIELECTRIC GROUP CO.LTD. |, Do | 0712011 - IBERNSTEIN 6000000 30701 Uu
Y7683K-10-7 |SHANGHAIINDUSTRIALHOLDINGSLTD. D 0902212011 BERNSTEIN 2000000 | SSI8 1 U
G81043-10-4 ~  |SHIMAO PROPERTY HOLDINGSLTD. D . 00/2272011 - |BERNSTEIN 5500000 ( A U
564525-86-8 SHINKONG FINANCIALHOLDING CO. LT~~~ |, Do 092212011 - |BERNSTEIN 47,000000 (o 19802 U .
Y7749%-10-1 - |SHINHANFINANCIAL GROUPCO.LTD. . . Do o701 IBERNSTEIN . 1,200000 ) STO04\ Lo
S63546-71-7 | SHOUGANG FUSHANRESOURCES GROUPLT Do 09222011 IBERNSTEIN 34000000 o L N I U
S68026-08-7 |SHRIRAMTRANSPORTFINANCE CO.LTD. Do 07262011 JDEUTSCHEBANK 7961000 120790 U .
SB5TS-69-7 |SEMENSLTD. Do 07262011 JDEUTSCHEBANK 4262000 | 90709 U
G8162K-11-3 SIHUAN PHARMACEUTICALHOLDINGS GRO_ -~ | . Do 092212011 -~ |BERNSTEIN 17000000 ( 53820\ oo Uu .
826919102~ |SILICONLABORATOREES . . ... 092212011 -~ \VARIOUS 7080001 2604 | Lo
Y7934R-109 | SILICONWARE PRECISION INDUSTRIESC Do 0701t IBERNSTEIN 4000000 | 4516 | U
SB2OTT-R1-0 SIMEDARBYBHD ] Do 0712011~ |BERNSTEIN 18900000 | 58077\ U
$64219-28-0 |SIMPLOTECHNOLOGYCO.LTD. . . .. .. D . O7mni0nt o BERNSTEIN 2000000 | L N I U o
Y7996W-10-3 | SINGAPORE TECHNOLOGIESENGINEERNG D . 09/2222011 - IBERNSTEIN 5000000 ( L N I U
Y79985-12-6 |SINGAPORE TELECOMMUNICATIONSLTD. D o720t BERNSTEIN - 12000000 | swee | o U .
829344100 |SINOLANDCO.LTD. D 0902212011 BERNSTEIN 14000000 | 20899\ U
S63352-78-5 SINO-AMERICAN SILICONPRODUCTSINC -~~~ | Do | 092212011 - |BERNSTEIN 2000000 | 8IS | Uu
G8403G-10-3 ~  |SINOFERTHOLDINGSLTD. . . . Do 09222011 IBERNSTEN . 34000000 | 9786 | U
Y8002N-10-3 | SINO-OCEANLAND HOLDINGSLTD. Do 09222011 IBERNSTEIN 23000000 TeAS | U
Y7688T-10-3 SINOPEC SHANGHAI PETROCHEMICALCO. | .. Do 092212011 - |BERNSTEIN 14000000\ SA2| U
Y8008N-10-7 -~ |SINOPHARMGROUPCO.LTD. . . . . D . O7mni0nt o BERNSTEIN 8400000 | 385 U o
Y8076V-10-6 |SUMHOLDINGSLTD. D . 09/2222011 - IBERNSTEIN 7,000000 ( 18533 U
Y8296C-10-2 ~  |SKNETWORKSCO.LTD. . .. Do 0712011 -~ |BERNSTEIN 600000\ 6523 | U .
83088M-10-2 ~  |SKYWORKSSOLUTIONSINC. . . .|| 092212011~ |BERNSTEIN 641000\ 12865 | Lo
S62288-28-7 SKYWORTH DIGITAL HOLDINGS LTD. D 09/22/2011 BERNSTEIN 34,000.000 18,910 U

(a) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues 426 .
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1
CusIP
Ident-
ification

Description

Foreign

6
Number
of Shares
of Stock

Actual Cost

Par Value

9
Paid for
Accrued Interest
and Dividends

10
NAIC Designation
or Market
Indicator (a)

887389-104

| TIMKEN co.

o-

4 5
Date Acquired Name of Vendor
. 097152011 |BARCLAYSCAPITAL -~~~
C... 09152011 - IBARCLAYSCAPITAL
(097152011 IBARCLAYSCAPITAL
.. 0811072011~ |JPMORGANCHASE
o 09222010 0 IBERNSTEIN
(097152011~ |BARCLAYSCAPITAL
0972212011 - BERNSTEIN -~
. 0772602011 |DEUTSCHEBANK .
_ 0712612011 -~ |DEUTSCHEBANK
C... 09152011 - IBARCLAYSCAPITAL
. 0712612011 -~ |DEUTSCHEBANK
(0972212011 - BERNSTEIN
... 072612011 - IDEUTSCHEBANK
. 081022011~ |JPMORGANCHASE
. 072612011 |DEUTSCHEBANK
o7zt BERNSTEIN .
. 081022011~ |JPMORGANCHASE
Co 0922201 0 IBERNSTEIN
C.09/2212001 - BERNSTEN
(0972212011 - BERNSTEIN -
o ommom o IBERNSTEIN
072011 - BERNSTEN
(092212011 - BERNSTEIN -
(092212001 BERNSTEN
_ 0712612011 -~ |DEUTSCHEBANK
... 072612011 - IDEUTSCHEBANK -
. 0712672011 -~ |DEUTSCHEBANK
(072612011 |DEUTSCHEBANK
C.. 09152011 - IBARCLAYSCAPITAL -
. 081022011~ |JPMORGANCHASE
o701t o BERNSTEIN -
09182011 - BARCLAYSCAPITAL .
. 097152011 |BARCLAYSCAPITAL
Co 9222010 0 IBERNSTEIN
072011 - BERNSTEN
(. 09M5/2011 - |BARCLAYSCAPITAL
Co 092212010 0 IBERNSTEIN
. 081022011~ |JPMORGANCHASE
(09152011 - |BARCLAYSCAPITAL
09182011 - BARCLAYSCAPITAL .
. 081022011~ |JPMORGANCHASE
09/15/2011 BARCLAYS CAPITAL

567.000

21,397

—.—

—-

(a) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues 426 .
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1 2 3 4 5 6 7 8 9 10

CusIp Number Paid for NAIC Designation

Ident- of Shares Accrued Interest or Market

ification Description Foreign Date Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends Indicator (a)
G83785-103  |TINGYI(CAYMANISLANDS)HOLDNGCO D . 07ni0mt o BERNSTEIN 14000000 | R I U
Y88425-11-4 TTANINDUSTRIESLTD. Do 07/26/2011 ~~~ |DEUTSCHEBANK 13447000 66907 | | Uu .
889478-10-3 ~  |TOLLBROTHERSINC. . . | 081102011 -~ |JPMORGANCHASE | 3750001 S8 Lo
890516-10-7 |TOOTSIEROLLINDUSTRIESINC. | . . .| . .. 08/102011 ~ |JPMORGANCHASE | 256000 6482\ Lo
891894-10-7 TOWERSWATSON&CO.CLA | 09152011 - |BARCLAYSCAPITAL | 468000 20242\ Lo
892356106 |TRACTORSUPPLYCOMPANY | | .. 092212011 - |BERNSTEIN 219000\ 82T Lo
S63504-97-1 | TRANSCEND INFORMATIONINC. D 0972222011 - |BERNSTEIN 1000000 oo 2026\ U
$63057-21-0 |TRIPODTECHNOLOGYCORP. . D 0972212011 BERNSTEIN 100000 f 2798\ U .
898402102 |TRUSTMARKCORP. 0915/2011 ~ ~ |BARCLAYSCAPITAL | 892000\ BTG Lo
S68708-76-7 TSRCCORP. Do | 092212011 - |BERNSTEN 2000000 | aTs Uu
S69073-10-4 |TUNGHOSTEELENTERPRISECORP. . . . D 0972212011 BERNSTEIN - 1,000000 12391 U
899896-10-4 | TUPPERWAREBRANDSCORP | 09/152011  |BARCLAYSCAPITAL | 241000 LR I Lo
7311104 TWTELECOMING. CLA 0915/2011 - |BARCLAYSCAPITAL | 4370000 [ I D Lo
902653104~ |UDRINC. 091812011 - |VARIOUS 25970001 62820\ Lo
SB3FKM-Y3-7 ~ |UEMLANDHOLDINGSBHD . . . . ... ... D | .. 09222011 |BERNSTEIN 98000000 | MY U o
902681105 |UGICORP. 09M8/2011 - \VARIOUS 7870001 2000 Lo
SBO1GZF6:1 ~  |ULTRATECHCEMENTLTD. . . . ... ... ... |..b | .. 07/26/2011 -~ |DEUTSCHEBANK | 433000 98232 U
Y9046H-10-2 U-MING MARINE TRANSPORT CORP. -~~~ . | D | 092212011 - |BERNSTEIN 2000000 | 3086 | Uu
S66871-84-9 |UNILEVERINDONESIA ... | Db | . 092212011 - |BERNSTEIN 5000000 | o 8623 U
Y91475-106 |UNIPRESIDENTENTERPRISESCORP. . . . .. .. |. . D | .. 07/1122011  IBERNSTEIN 3000000 ( 489 | U o
909218109 UNITCORP 09152011~ |BARCLAYSCAPITAL | 169000 ( 81201 Lo
Y9164M-149 - |UNITECHLIMITED . . ... |..Db | 07/26/2011 -~ |DEUTSCHEBANK . ... 84435000 65710\ U o
Y92370-10-8 |UNITED MICROELECTRONICS CORP. . . .. ... |. . D | . 0972272011~ |BERNSTEIN 7,000000 ( 2598 | U
Vo6194-12-7 - |UNITED OVERSEASBANKLTD. . .. |..b | . 092212011 - |BERNSTEIN 2000000 | e N B U .
SBOLOW-35-6 ~  |UNITEDPHOSPHORUSLTD. . .. . . .. .. . ... |..b | . 07/26/2011 -~ |DEUTSCHEBANK . 14445000 SIASS | U
S65769-92-9 UNITEDSPRITSLTD. . .. ... .b | 07/26/2011 ~~ |DEUTSCHEBANK | 5458000 | 1270689 Uu .
91307C-10-2 ~  |UNITEDTHERAPEUTICSCORP. . .. ... | .. 08110/2011 -~ |JPMORGANCHASE | 239000 L0 N B Lo
Y7146Y-14-0 - |UNITEDTRACTORS . . ... |..Dbo 07/1422011  |BERNSTEIN -~~~ 1,500000 f 34066 | U o
913456-10-9 UNIVERSALCORP. 081102011~~~ |JPMORGANCHASE | 2220000 O Lo
913903100~ |UNIVERSALHEALTHSERVICESINC.CL . | . . | .. 0915/2011  ~ |BARCLAYSCAPITAL | 306000 ( L N I Lo
Ves768-10-3 - |UOLGROUPLTD. D . 09/2222011 - IBERNSTEIN 3000000 ( oo 10286 U o
903236-10-7 |URSCORP. 0915/2011 - |BARCLAYSCAPITAL | 469000 18420 Lo
918866-104 ~  |VALASSISCOMMUNICATIONS INC. . | . | .. 0915/2011 - |BARCLAYSCAPITAL . . . | ... ... 3251000 82953 | Lo
919794-10-7 VALLEY NATIONALBANCORP -~~~ || 081102011 -~ |JPMORGANCHASE | 720000 L O I Lo
9202531041 VALMONTINDUSTRIESINC. 0915/2011  ~ |BARCLAYSCAPITAL | 139000 ( o 12789 Lo
920355-10-4 ~  |VALSPARCORP. 08/102011 ~~ |JPMORGANCHASE | 215000 (o 6061 Lo
S61096-77-2 VANGUARD INTERNATIONAL SEMICONDUCT -~~~ |, Do 092212011 - |BERNSTEIN 23000000 ( 8665 U .
922207105~ |VARIAN SEMICONDUCTOREQUIP . . . | . | ... 092212011~ |BERNSTEIN 442000\ 39 Lo
918194-10-1 VCAANTECHING. 08/102011 ~ |JPMORGANCHASE | 377000 6034\ Lo
92240G-10-1 = |VECTRENCORPORATION .. ... | . . 08110/2011 ~~ |JPMORGANCHASE | 747000 18764 Lo
92276F-100 |VENTASING Coool oo omesr0tt - IDIRECT 6000000 | S T B Lo
92342Y-10-9 VERIFONE SYSTEMS INC. 09/22/2011 VARIOUS 6,325.000 237,604 L

(a) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues 426 .
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925327100 |VERTEXPHARMACEUTICALSINC. | | 092212011 - |\VARIOUS 1707000 8210 Lo
928298-10-8 VISHAY INTERTECHNOLOGY INC. .~~~ || 09152011~~~ |BARCLAYSCAPITAL | 5980001 65131 Lo
084423102~ |WR.BERKLEYCORP. 081102011 -~ |JPMORGANCHASE | 45000 12867 Lo
930059-10-0 |WADDELL&REEDFINANCIAL-A 09/152011  |BARCLAYSCAPITAL | 418000 ( 12883\ Lo
YOS07R-10-2 WANHAILINESLTD. Do 092212011 - |BERNSTEIN 10,000000 | 48201 U
SB2Q14-23-4 |WANTWANT CHINAHOLDINGSLTD. . . . . .. .. .. Do . 092212011~ |BERNSTEIN 10000000 f 9381\ U oo
941053-10-0 |WASTECONNECTIONSINC. 08/1022011 ~~ |JPMORGANCHASE | 381000 W10 Lo
947890109~ |WEBSTERFINANCIALCORP. ~ || 0915/2011 - |BARCLAYSCAPITAL | 599000 10823 Lo
948741103 |WEINGARTENREALTYINVESTORS . . . | .. . .| . . 09115/2011  ~ |BARCLAYSCAPITAL .. 314000 T80 Lo
949467-106 WELLCAREHEALTHPLANSINC. | 09152011 - |BARCLAYSCAPITAL | 371000 183621 Lo
950785108~ |WERNERENTERPRISESINC. . . . ... ... | 0915/2011  ~ |BARCLAYSCAPITAL | 289000 6783 Lo
957090-10-3 ~  |WESTAMERICABANCORP 08/102011 ~ |JPMORGANCHASE | 211000 8ddd\ Lo
957007100 WESTARENERGYINC. 092212011~ |\VARIOUS 1067000 ( 26231 Lo
92924F-106 |WGLHOLDINGSINC. 08110/2011 -~ |JPMORGANCHASE | 372000 (L 18820 Lo
YOS51IM-10-8 |WHARF (HOLDINGS)LTD. Do 0701t IBERNSTEIN 1000000 oo L N I U
Y9586L-10-9 |WILMARINTERNATIONALLTD. . . Do o701 IBERNSTEIN . 7,000000 f 32252 U .
Y95873-10-8 |WINBONDELECTRONICSCORP. . . . .. .. Do 09222011 IBERNSTEN 36000000 | 8651 U
Y9664Q-10-3 WINTEKCORP. Do | 07172011 - IBERNSTEIN 1000000 (- 303 Uu
$62060-51-2 |WIPROLTD. ~ Do | 07262011 |DEUTSCHEBANK 31229000 289262 U
S66724-816 |WISTRONCORP. ] D ... 092272011 |BERNSTEIN 5000000 ( - STAB | U o
980745103 WOODWARDINC. 0915/2011  ~ |BARCLAYSCAPITAL | 664000\ L Lo
S61734-01-8 |WOONGJINCOWAY CO.LTD. -~ . . . .. D | . 0712011 - |BERNSTEIN 300000 f L N I U o
YO695X-11-9 - |WOORIFINANCE HOLDINGS CO.LTD. .. D .. .. 07/1422011  IBERNSTEIN 5200000 ( 68810\ U
Y5276J-10-7 | WOORIINVESTMENT & SECURITIESCO. . . |.. Do 0712011 - |BERNSTEIN 300000 o SM3L U .
981811102 |WORTHINGTONINDUSTRIES . | . | .. 0915/2011  ~ |BARCLAYSCAPITAL | 592000 8992\ Lo
YO698R-10-1 WPGHOLDINGSLTD. Do | 092212011 -~ |BERNSTEIN 6000000 9605 | Uu
G98149-10-0 ~  |WYNNMACAULTD. D 0902212011 BERNSTEIN 3,200000 1 o 92841 U
YOIN10-7 - \XLAXIATA D C 072011 IBERNSTEIN 103,000.000 | TAT2AN U
Yora17-102 YANZHOU COALMINNG CO.LTD. -~~~ | Do 092212011 - |BERNSTEIN 4000000 | 7820 U
Y98498-10-1 | YOUNGFAST OPTOELECTRONICSCO.LTD =~~~ . Do o701 IBERNSTEIN . 1000000 S881| U o
Y98610-10-1 - |YTLCORP.BHD Do 09222011 IBERNSTEIN 127,300000 | 638111 U
YO861K-10-7 |YTLPOWERINTERNATIONALBHD . Do 09222011 IBERNSTEN 35000000 2707\ U .
Y2031U-10-6 |YUEXUPROPERTYCO.LTD. . . .. ... .. Do 09222011 |BERNSTEIN 126000000 | 460640 U
YO873D-109 YURANCORP. Do | O7M1/2011 -~ |BERNSTEIN 10000 (o 183741 Uu
S69885-97-8 |YULONMOTORCO.LTD. ~ . . . . .. ... ... .. Do 092212011 - |BERNSTEIN 5000000 | o 120100 U
989207-10-5 |ZEBRATECHNOLOGIESCORP.CLA | . | . .. 09/152011  |BARCLAYSCAPITAL | 202000 ( 6487 | Lo
561885-356 ZEEENTERTAINMENT ENTERPRISESLTD. . |.. Do 07/26/2011 -~ |DEUTSCHEBANK . 21775000 | 83391 U
Y2655E-106 |ZMINMINNGGROUPCO.LTD. . . . . .. Do . 092212011 - |VARIOUS 14000000 f 5224\ U oo
9099999 Total Common Stock Industrial and Miscellaneous (Unaffiliated) XXX 31,136,488 XXX XXX
9AMMF0-58-2 USBANK  MONEY MKT 5-CT 09/26/2011 DIRECT 1,168,880.780 1,168,881 U

(a) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues 426 .
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ification Description Foreign Date Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends Indicator (a)
9299999 Total Common Stock Mutual Funds XXX 1,168,881 XXX XXX
9799997 Total Common Stock Part 3 XXX 32,305,369 XXX XXX
9799998 Summary Item from Part 5 for Common Stocks XXX XXX XXX XXX XXX
9799999 Total Common Stock XXX 32,305,369 XXX XXX
9899999 Total Preferred and Common Stock XXX 32,305,369 XXX XXX
9999999 Totals XXX 150,735,095 XXX 734,378 XXX

(a) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues
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SCHEDULE D - PART 4
Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of

During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
F Current Bond NAIC
0 Prior Year's Book/ Interest/ Desig-
r Number Year Current Other Total Total Adjusted Foreign Stock nation
e of Book/ Unrealized Year's Than Change Foreign Carrying Exchange Realized Total Dividends or
CUSIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at Gain Gain Gain Received Market
Ident- g | Disposal Name of of Consid- Par Actual Carrying Increase/ ization)/ Impairment | B.J/A.C.V. Change in Disposal (Loss) on (Loss) on (Loss) on During Maturity | Indicator
ification Description n Date Purchaser Stock eration Value Cost Value (Decrease) | Accretion | Recognized | (11+12-13) BJ/A.C.V. Date Disposal Disposal Disposal Year Date (a)
362028829 |G21436 09/01/2011 |MBSPAYMENT | 14 14000 1wl B (PR R T (R I (58 [ [N I 1| 07012018 11~
36202B-TKA |G214%4 09/01/2011 |MBSPAYMENT | 16 16001 L3 B IR T T (P R (A3 [ I I 1| 01/01/2020 11~
36202C-EN-9 |G21941 09/01/2011 IMBSPAYMENT | 105 105000 07y B R T R (P I L I R A 7| 12012022 11
36202C-QA4 |G22249 09/01/2011 |MBSPAYMENT | ol L 65 SN2 R I N P B D B 7 N I (P 3| 120012024 11
36202EHR3 |G23840 09/01/2011 MBS PAYMENT | | 238,958 | 23895800 | 240750 292241 | @nf @nf 238,058 o .|, T886| 08012035 |1
36202A8A6 |G2513 09/01/2011 |MBSPAYMENT | 20 200 20 AU N N P B N B 00 1] 060172015 |1
36215C-FC-7 |GN 130763 09/01/2011 |MBSPAYMENT |~ f 502 50200 | 541 s P I @ @ . 5020 o 331 090172015 (1~
36215U-B6-4 |GN 145061 09/01/2011 |MBSPAYMENT |~ f 226 2600 | 261 0 I M oy 260 151 10172015 11
362150-VB-7 |GN 150110 09/01/2011 |MBSPAYMENT | 32 32000 B3 <7 [ IR I (R I 2 I I R 2| 1012015 11
36217Y-6Q5 |GN207307 09/01/2011 |MBSPAYMENT | 89 89001 LS B N (O R I L I I R 6| 070012017 11
36218D-YU1 |GN219523 09/01/2011 |MBSPAYMENT | 108 108001 090 LN N Y U R R B 08 6| 12012017 |1
36218T-A2-4 |GN231425 09/01/2011 IMBSPAYMENT | 143 143000 Ll s I I M oy MIN 10| 080172012 |1
36219D-XZ0 |GN246d%6 09/01/2011 |MBSPAYMENT | 10 10000 () SR R Y U R R B moy oo 7| 04012017 11
36219S-KW-8 |GN257809 09/01/2011 |MBSPAYMENT |~ f 316 31600 290 AL I I 4 U I oy C L I I R 21| 030122018 |1
36220PK4-3 |GN283915 09/01/2011 |MBSPAYMENT | 2 20000 200 B N O A I 0 1] 03012019 |1
36220U-U8-0 |GN2sg708 09/01/2011 |MBSPAYMENT | 40 4000 A Aot o0 202012020 11~
362201-UJ-2 |GN294085 09/01/2011 |MBSPAYMENT | 56 56001 58| B O O O S8 4 1012020 11
362202-FL-2 |GN294ST1 09/01/2011 |MBSPAYMENT |~ f 212 21200 2140 B O O I 220 13] 0900172017 |1
36223AN4-0 |GN302011 09/01/2011 |MBSPAYMENT | " ooy oo S - B (PR P I (P I [ [P I I 1] 080172013 |1
36209%-2v-0 |GNG63788 09/01/2011 |MBSPAYMENT | 82 82001 80 7 (PR IR I (S I I - I T P 6| 04012013 |1
362102689 |GNGS281 09/01/2011 |MBSPAYMENT | s9| . s900| 571 SN I I I P IR (PN I I R D 5| 04012013 11
3620AU-SC-9 | GNMA Il REVERSE MTG - FIXED-RAT 07/01/2011 |MBSPAYMENT | 88448 | 8844800 98617 | 88564 | e ey 8448 L] 2,799 | 03/01/2022 11
36297E-ZE-8 | GNMA Il REVERSE MTG - FIXED-RAT 08/01/2011 IMBSPAYMENT — —\ | 4973 | 4197300 | 45189 | 422051 @) @2 aners 1499 | 10282021 |1
36207K4D-0 | GNMA Il REVERSE MTG - FIXED-RAT 07/01/2011 MBS PAYMENT | | 159,363 |~ 159,363.00 | 1654161 159678 | | @ @ar 159,363 o .|, 5047| 01202019 |1
36207K4L-2 | GNMA Il REVERSE MTG - FIXED-RAT 09/01/2011 MBS PAYMENT | 58040 | 5894000 | 62173 | 59036 | (C] D D (E] I D 88040 ||| 2260 | 081912023 |1
36207K4P-3 | GNMA Il REVERSE MTG - FIXED-RAT 07/01/2011 |MBSPAYMENT | 23442\ 2344200 24831 24901 @nr @n o 28442\ ] 743 | 041222023 |1
83162C-PG2 |SBAP 0520A 07/01/2011 MBS PAYMENT | | 996,774 | 996,774.00 |~ Or7,148 | 04901 | | L57E N I L7 I B WBTTAL 49373 | 010012025 |1
831641-EN-1 |SBIC2008-10B1 09/01/2011 MBS PAYMENT | | 772013 | 77201300 772013 | 0| o] 44,198 | 09/01/2018 |1
831641-DU6 |SBIC 04-P10B 08/01/2011 IMBSPAYMENT —— | 7567 785T.001 010 7Tl s 269 | 080212014 |1
831641-DW-2 |SBIC 05-P10A ~ 08/01/2011 MBS PAYMENT | | 254,368 | 25436800 | 254368 | 254368 | | B [ I I 254,368 R .|, 88| 02012015 |1
831641-DY-8 |SBIC 05-P10B 08/01/2011 MBS PAYMENT | 3338908 | 333890800 | 3310727 | 3330380 | | 85281 | . 85281 | . 3aso8| | N | 123368 | 080122015 |1
831641-ED-3 |SBIC 06-10B 09/01/2011 MBS PAYMENT | 1,367,830 | 1,367,830.00 | 1370401} W40t 1370401 o @STf  (2572) 76,598 | 09/0112016 (1
831641-EA-9 |SBIC_0B-P10A 08/01/2011 [MBSPAYMENT | | 736492 | 73649200 | 742708 | 208 L 742,708 o 6219 - (6216) 29790 | 020172016 (1
0599999 Total - Bonds - U.S. Governments XXX 8,087,292 | 8,087,292.00 8,071,190 8,086,756 9,324 9,324 8,096,079 (8,788) (8,788) 352,808 XXX XXX
64966B-E6-6  |NYC SER C 08/01/2011 | MATURITY 1,000,000 | 1,000,000.00 1,052,440 1,006,554 (6,554) (6,554) 1,000,000 52,500 | 08/01/2011 |1FE
(@) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues 310.
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of

During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
F Current Bond NAIC
0 Prior Year's Book/ Interest/ Desig-
r Number Year Current Other Total Total Adjusted Foreign Stock nation
e of Book/ Unrealized Year's Than Change Foreign Carrying Exchange Realized Total Dividends or
CUSIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at Gain Gain Gain Received Market
Ident- g | Disposal Name of of Consid- Par Actual Carrying Increase/ ization)/ Impairment | B.J/A.C.V. Change in Disposal (Loss) on (Loss) on (Loss) on During Maturity | Indicator
ification Description n Date Purchaser Stock eration Value Cost Value (Decrease) | Accretion | Recognized | (11+12-13) BJ/A.C.V. Date Disposal Disposal Disposal Year Date (a)
815626-DW-3 | SEDGWICKCNTYKSUSD 09/012011 [DIRECT ~f 2,000,000 | 2,000,000.00 | 2184700 ( 2018328 | (19329 | (8329 | 2000000\ o f oo 107,500 | 09/01/2012 | 1FE
2499999 U.S. Total - Bonds - Political Subdivisions of States, Territories and Possessions XXX 3,000,000 | 3,000,000.00 3,237,140 3,025,883 (25,883) (25,883) 3,000,000 160,000 XXX XXX
246395-PC-5 |DEHSG SRSFM-SERB 07/01/2011 |DIRECT —f 255,000 | 255000.00 | 255000 255000 N U IR D B 250000 ) 12,495 | 07/01/2038 | 1FE
31296P-HH-8 |FGAl4732 09/01/2011 MBS PAYMENT | 82582 | 8258200 82789 | 82630 | @y @y 82,582 o o[, . 306206012032 {1
31297MBB-3 |FGA31834 09/01/2011 MBS PAYMENT |\ | 83750 | 8375000 ~ 84pt4| 83923\ | A . B oy 87500 b 2,897 | 04/01/2034 11
31297MB6-4 |FGA31861 09/01/2011 MBS PAYMENT |\ | 1595 | 159500 1611} 18951 M 0 T (0l I R R B 611 040112034 |1
312927-ZX-7 |FGA81658 09/01/2011 |MBSPAYMENT | | 335203 | 33520300 | 335662 335380 | amy amy 352031 | 13,714 | 11/01/2037 11~
312965-U6-1 |FGB1330S 09/01/2011 MBS PAYMENT | 60981 ~ 60,981.00| ~  60533| 60939 | L P I y 60981\ 1,788 | 110112018 (1
312966-DH-4 |FGB13704 09/01/2011 |MBSPAYMENT | | 131287 | 131,287.00 | 130815) LEIAL:CN I I LU U D L I B 131,287 o Co....|.. . 388900012018 11
31297-NN-8 |FGBl4897 09/01/2011 MBS PAYMENT |\ | 92916 | 9291600 922621 2ms | [0 R D (20 I I 29161 b | 2,902 | 10/01/2018 1~
312967-6E-7 |FGB1S369 09/01/2011 |MBSPAYMENT | | 136379 | 136379.00 | 1354201 135980 1 31 ¥ 186379 ] 4,148 | 11/01/2018 11~
312968-PP-9 |FGB1S830 09/01/2011 IMBSPAYMENT |\ | 50003 | = 5000300 |~ 49621| o4y N D 54 P D 500031 b ] 1378 | 120112018 (1~
312968-UH-1 |FGB1S984 09/01/2011 |MBSPAYMENT | | 125002 | 12500200 | 1241351 124857 850 250 | 125,092 o Cooo|L. 3882 01012019 1
312970-4D5 |FGB18020 09/01/2011 MBS PAYMENT | 47997 | A7997.00 | 47952 48007 ap ay ATOOT | 1,544 1 040112019 (1~
312971418 |\FGB18934 09/01/2011 MBS PAYMENT | | 273689 | 273689.00 | 273336 | 27366 | | 20 2y 273,689 o S| 8214 08012019 11
31292H-NH3 (FGCO1292 09/01/2011 MBS PAYMENT ——\ | 56411 5641.001 5603 | 563 | 81 0 I 4 I I N N 223 | 09/01/2030 |1~
312981-G6-3 |FGCS6521 09/01/2011 |MBSPAYMENT |~ 21 21700 270 200 200 @ @ 9 09/01/2029 11
31298Y-HN4 \FGCeO27 09/01/2011 |MBSPAYMENT |~ 2150 215000 230 220 3 D P Sl 250 9| 04/01/2028 11
31287N-B5-6 |FGCe2760 09/01/2011 IMBSPAYMENT |\ | 1314 131400 13041 (N I Sl Sl () I I (R B 531 030172031 1~
31287QKT-7 |FGCeds06 09/01/2011 MBS PAYMENT | 143181 14318001 14210 142890 | e N D 20 L0 I I I D 504 | 06/01/2031 11
31288G-5M0 |FGC78052 09/01/2011 MBS PAYMENT ——\ | 3769 | 3769001 3767 3T ()] N B O (P (-0 I (S R 138 | 12/01/2030 (1
31288H-NS5 |FGC78512 09/01/2011 MBS PAYMENT |\ | 3866 | 3866001 3864 3867 op 0 2. I (O T 142 11012032 (1
3128F6-P6-7 |FGDe6745 09/01/2011 |MBSPAYMENT |~ 5%) 8500 N . I [ U I DR B N [ I I 27| 020112023 (1~
31294Kk-yB5 |FGEO1806 09/01/2011 MBS PAYMENT | | 108423 | 10842300 | 108033 | 108332 1 CU) I D ELN I B 108,423 o S| 3273 | 09012018 41
31283H-R23 |FGGO1405 09/01/2011 MBS PAYMENT | 9874 | 987400 9933 | 9885 | any ooy oo ee 398 | 08/01/2030 1
31297T-TE-3 |FGLMC POOL #A37749 09/01/2011 |MBSPAYMENT |\ | 35225 | 3522500 34437 3154 L U D [ R D 32250 b ] 1276 | 12/01/2034 (1
31347N-BH-8 |FHS30%40 09A5/2011 [VARIOUS | s %00 20 2 I (N (O A I £ I R R 2| 04012017 11
31288E-2F-3 |FHLMCPOOL 09/01/2011 MBS PAYMENT |\ | 85412 8541200 ~ 85225| 8347 | 651 650 84121 b 2,987 | 03/01/2032 11
31288EDD-6 |FHLMCPOOL 09/01/2011 IMBSPAYMENT | 96757 | 96,757.00| 960921 %652 | L2 R D L0 I 96,757 o S| 3547 | 0401/2032 41
31288E-DE-4 |FHLMCPOOL 09/01/2011 MBS PAYMENT |\ | 2417 2477000 24581 2416\ b AT 911 08/01/2032 |1
31288F-5G-5 |FHLMCPOOL 09/01/2011 IMBSPAYMENT | 38505 | 3850500 ~ 38318| 443 | 62y 62p 385051 b ] 1,560 | 010172032 (1~
31288H-500 |FHLMCPOOL 09/01/2011 MBS PAYMENT |\ | 3804 | 3894001 3878 | 3893 | L U L [P IR 4 I [N I D 1291 050112027 |1
31288H-6D-7 |FHLMCPOOL 09/01/2011 MBS PAYMENT |\ | O P IO AL I sy [ U I R I (AN I I S B 371 100112032 (1
31288H-7H-7 |FHLMCPOOL 09/01/2011 |MBSPAYMENT | 34489 | 3448900 342201 34383 | L2 I D L3 I 34890 L] 1,149 | 06/01/2032 (1
31288H-N3-0 | FHLMC POOL 09/01/2011 | MBS PAYMENT 94,951 94,951.00 94,817 94,941 10 10 94,951 3,481 | 12/01/2032 |1
(@) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues 310.
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F Current Bond NAIC
0 Prior Year's Book/ Interest/ Desig-
r Number Year Current Other Total Total Adjusted Foreign Stock nation
e of Book/ Unrealized Year's Than Change Foreign Carrying Exchange Realized Total Dividends or
CUSIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at Gain Gain Gain Received Market
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ification Description n Date Purchaser Stock eration Value Cost Value (Decrease) | Accretion | Recognized | (11+12-13) BJ/A.C.V. Date Disposal Disposal Disposal Year Date (a)
31288H-WB-2 |FHLMCPOOL 09/01/2011 IMBSPAYMENT | 1167 116700 o 11621 1,166 B N T P B (01LL I I (R B 39 04/01/2029 |1
31288-NC6 [FHLMCPOOL 09/01/2011 MBS PAYMENT | | 283,590 | 283590.00 | 280931 282,722 T I B C70 R 283590 | N | 9,546 | 03/01/2032 |1
312004E5:0 [FHLMC 1027 09/01/2011 |MBSPAYMENT —— | 1,558 195800 | 15881 1556 NG D D 0 T . 1855 | 3o 3. % | 07/01/2020 |1
3129005270 FHLMC_1087 09/01/2011 |MBSPAYMENT |~ 699 699.00 £ | 702 NG B D € I B I N N - 40 | 0601/2021 |1
312006RN-2 FHLMC_ 1118 09/01/2011 IMBSPAYMENT | 1754 A7H400 o TS5 1816 B! D P () P I (0 I (G (G201 I 98 | 06/01/2021 |1
31337201 FHLMC_1630-PK 09/01/2011 IMBSPAYMENT | 52419 | 5241900 | 532381 52,494 B CE)] D D o S24190 b 2,03 | 1100172023 |1
3133TP-M30 (FHLMC 225128 09/01/2011 MBS PAYMENT | | 135325 | 13532500 | 152191 | 135,33 () I B anr 135,325 o .|, . 5548 01/01/2030 |1
313308.F95 |FHLMC 28332 09/01/2011 |MBSPAYMENT | 15192 | 1519200 | 165351 15,350 sy s 15092 712 | 0710172031 |1
313308-FA2 [FHLMC 233320 09/01/2011 IMBSPAYMENT | 151921 1519200 wsy 15,253 BNCH)] D D en S I N I 72| 07/01/2031 11
313BTV-EN1 [FHLMC 2856-C 09/01/2011 |MBSPAYMENT | 23881 238800 ) 23621 2,384 A2 U 0 I 4 I [N I S 88| 050172031 |1
31302V-262 FHLMC 2508 09/01/2011 MBS PAYMENT | | 355,078 | 35507800 | 354190 | 365,055 B <N I 3/BOT8 Y 12906 | 10012017 |1
31302V-20-9 FHLMC 2508 09/01/2011 MBS PAYMENT | | 303419 |~ 303419.00 | 301015 303,136 283 283 | 419 10237 | 0300112017 |1
31302W-B3-3 [FHLMC 2512 09/01/2011 |MBSPAYMENT | 92411 92411.00 93402 92,453 NG| I B @) 92411 o .|, 3385| 08012012 |1
31302XE95 [FHLMC 2513QW 09/01/2011 MBS PAYMENT | | 167,118 | 16711800 | 165831 | 166,666 452 R I s 28 I I ey ] 6,245 | 03/01/2012 1
31302W-DQ0 (FHLIMC 2514 09/01/2011 MBS PAYMENT | | 386,145 | 38614500 | 383244 | 386,488 ()] I I (S25)] I B 861450 | 14,033 | 01/01/2013 |1
31393F-6M4 FHLMC 2522GD 09/01/2011 MBS PAYMENT | | 211809 | 21189900 | 211502 | 211,860 ) DU D N I B 211,899 o N £ L A L L
31303H3E0 [FHLMC 2541-GY 09/01/2011 MBS PAYMENT | | 681644 | ~ 681644.00 | 681218 682,090 (@) | @) | TS N EO N PSR B 24,932 | 100012017 11
31303HF72 [FHLMC 2543-PQ 09/01/2011 MBS PAYMENT | | 148,051 | 148051.00 | 1483801 148,129 e ] 148,051 o | 5443] 08012013 |1
31303FRL2 (FHLMC 2544-AL 09/01/2011 MBS PAYMENT | | 546822 | 54682200 | 546993 | 547,539 VALY D P ((42] I B s6822 |l 20563 | 0200172016 |1
31393.CB2 [FHLMC 2851 09/01/2011 MBS PAYMENT | 1085671 | 108567100 | 1103925 | 1,090,620 @99 | @od9) | 1085671 | | 40,125 01/01/2013 |1
31393LNU-3 (FHLMC 2564 09/01/2011 MBS PAYMENT | 97016 | 9701600 | 97016 | 97,016 R N I I 97,016 o S| 3567 06/01/2013 11
31393M6W-6 [FHLMC 2580 09/01/2011 MBS PAYMENT | 64825 | 6482500 | | 61967 | 64,344 480 U Il I 64825 2,195 | 121012012 11
31304GNXT FHLMC 2659 09/01/2011 MBS PAYMENT | | 157955 | 15795500 | 154209 | 157,621 KX I B SN I T 157,955 o S| STs2 120012015 41
31340YRUS (FHLMC 49 0911512011 |VARIOUS | | 7| 7800 83 743 )] B D ) (1 DU DR EUURRRUES B 50 | 06152019 |1
31302W-UST [FHR2510PE 0101/2011 |MBSPAYMENT | | 80430 | 8043000 80957 | 80477 nr @ny o 80,430 o | 3pe ]| orot2012 |1
31303F-2Y5 FHR2831PD 08/01/2011 |MBSPAYMENT | | 22363 | 2236300 | 2565 22313 CLN I D Sthoo 22363 ] 765 | 08/01/2011 |1
313936826 FHR2B45HE 09/01/2011 MBS PAYMENT | | 189326 | 18932600 | 192349 | 189,510 ()| DO B 4] A I 1893261 | 6,971 | 09/01/2012 11
31393WMLO (FHR2644BC 09/01/2011 MBS PAYMENT | | 483582 | 48358200 | 453660 | 482,078 RS U DU [ I B 8382 ol 17,203 | 09/01/2014 11
31304H4E8 (FHR2662PH 09/01/2011 MBS PAYMENT | | 634619 | 63461900 | 625023 | 633,193 sl L=l I B 634619 | 23,509 | 09/01/2013 |1
31304CAE4 FHR268TPG 09/01/2011 IMBSPAYMENT | 72837 | 728371.00 | nary 72,530 UK SN U D L P 28311 2604 | 0410172014 |1
MIAZPT FHRITITAC 09/01/2011 MBS PAYMENT | | 125873 | 12587300 | 1285671 126,121 B ) I 2] A I 126873 2,966 | 1110112025 |1
MIILTCT (FN2SSER 09/01/2011 |MBSPAYMENT | | 270,297 | 270297.00 | 266,908 | 269419 BLTC I B CICH IR 270,297 R | 760 | ogioti2024 |1
31371M-GG-6 (FN255899 09/01/2011 IMBSPAYMENT | 10302 1039200 | 10360 | 10,387 oA Al 0392 | 388 | 01/01/2035 |1
1ITINMVA [FN2S6O72 09/01/2011 MBS PAYMENT | | 463758 |  463758.00 | 4641211 463823 () I B e 463758\ 18515 | 1001/2037 |1
313B5XNR4 FN555800 09/01/2011 MBS PAYMENT =~ | 65876 |  65876.00 | 66427 | 66,011 BAE! D P sy o876 | 2426 | 0300112032 |1
1BINJT5 FNSBBO74 09/01/2011 |MBSPAYMENT |~ 992 99200 %7 990 20 3 I o2y N - N 44 | 0200112030 |1
31387N-3C-9 | FN 589495 09/01/2011 | MBS PAYMENT 1,681 1,681.00 1,681 1,723 1,723 (42) (42) 73 | 02/01/2029 |1
(@) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues 310.
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31367S-W36 |FNS92066 09/01/2011 IMBSPAYMENT | 2,238 223800 | 22381 2,299 T I I il I (CL e 100 | 10/01/2027 (1
31388J-RU-1 |FN60G29S 09/01/2011 |MBSPAYMENT |~ f 219 271900 94 . 280 B U I N B 90 12| 0500172031 11
31389V-RG4 |FN63Gss7 09/01/2011 |MBSPAYMENT —— | 1015 101500 10081 1013 20 3 I L0 I I R B 41| 04/01/2031 11
313625-3R4 |FNT70108 09/01/2011 IMBSPAYMENT | Ady o 400y ar s R N T PR B b4 I IR U 3| 0700172015 11
31401P-FN-9 |\FNT13073 09/01/2011 MBS PAYMENT | | 152683 | 15268300 |  150205) 152,130 BN I 5831 | 152,683 o S| 5233 0801/2032 11
S1AUIX-EL7 |FNT21138 09/01/2011 IMBSPAYMENT | 8752 |  875200) 8790 | 8,767 B! D P 8L L4 I I N B 321 | 03/01/2034 11
31404K-LN-O |FNT770833 09/01/2011 |MBSPAYMENT | 52520 | 5252000 523471 52,509 U B L P D 525200 b 17511 01/01/2034 (1
31404N-LJ-3 |FNT73528 09/01/2011 |MBSPAYMENT | 89365 | 8936500 | 89365 | 89,365 U N I P B 893651 ol 2,758 | 10/01/2018 {1
31404N-PV-2 |\FNT73636 09/01/2011 MBS PAYMENT | | 306,731 | ~ 306,731.00 | 306635 | 306,822 Sen on 306,731 o ... .|.. . 883209012018 {1
31404Q-ECO \FNT7SIST 09/01/2011 MBS PAYMENT | 93384 | 9338400 92859 | 93,293 BN U D A N 93,384 o S| 3328 06/01/2033 {1
31404R-Z6-7 |FNT76665 09/01/2011 MBS PAYMENT | | 106,805 |~ 106,805.00 | 1064541 106,747 AU R D 51 I B 106,805 o oo.....|... 3561 06/01/2033 {1
31404W-T)5 |FNT780953 09/01/2011 MBS PAYMENT | | 266,030 | 266,030.00 | 262,746 | 265448 L7 N S82 | .. 266,030 o S| 1S4 01012019 41
31405C-MP-1 |FN785266 09/01/2011 |MBSPAYMENT | 42811 4281001 4251 4,280 R N U B L P a0 1351 03/01/2019 (1
31406E-R6 |FN8O7672 09/01/2011 MBS PAYMENT | | 147,193 | - 147,193.00 | 1459631 146,848 UK. I D o I [SOL I U N 4,756 | 01/01/2034 11
31410E-M3-6 |FN8googd 09/01/2011 MBS PAYMENT | | 12703 | - 11270300 | 1145351 113,486 TS D D ()] I I 112,703 o o.....|... 3708 06/01/2036 1
314138-D5-0 |FN9S3e24 09/01/2011 MBS PAYMENT | | 365893 | 36589300 | 365035 365,804 s 8 3658931 | 14,635 | 08/01/2047 |1
S1ATY-MP-1 O |FNMA OYR - 09/01/2011 MBS PAYMENT | 4472593 | 447259300 | 4640242 | 4,505,924 RCEACK)| I B @333 ] 44125931 L 120,080 | 11/01/2019 {1
SIMTY-WQ6 (FNMA 10YR - 09/01/2011 MBS PAYMENT | | 464,553 | 46455300 | 4838611 466,468 AP I o) 464,553 o S| 983 11/01/2020 {1
31M7Y-MB-1|FNMATOYR - 09/01/2011 MBS PAYMENT | | 169729 |~ 169,729.00 | 1754041 170813 RS I B (osayl | 1897290 ] 4,529 | 11/01/2019 11
S1STIK-XX-4 |FNMAPOOL 09/01/2011 |MBSPAYMENT | 136151 1361500 135641 13,604 L% I L P D BOIS, 504 | 10/01/2031 11
31371K-zA-2 |FNMAPOOL 09/01/2011 MBS PAYMENT | | 104,106 | = 104,106.00 | 104008 | 104,097 A D 4l I 104,108 o S| 8764 11001/2031 41
31390W-N3-2 |FNMAPOOL 09/01/2011 MBS PAYMENT | 7,964 796400 | 79601 7,969 RG] B D (5 R £ I (S I I 292 | 03/01/2032 |1
313910068 |FNMAPOOL 09/01/2011 IMBSPAYMENT | 5,639 5639.00 | ST 5,639 . A (PSR IR 1 IS I U 207 | 06/01/2032 |1
3139IMHP-1 |FNMAPOOL 09/01/2011 IMBSPAYMENT | 1,976 197600 19691 1975 A D 20 (TN R I S B 73] 110172031 11
31391IM-J9-5 |FNMAPOOL 09/01/2011 MBS PAYMENT | 5136 | 5136001 51331 5,138 Gl I @ ey 189 ] 05/01/2031 (1
31391P-SU-1 |FNMAPOOL 09/01/2011 |MBSPAYMENT | | 229,551 | 229551.00 | 228673 | 229425 RECH B P 12 229,551 o S| 8337 120172031 11
31391R-ZS4 |FNMAPOOL 09/01/2011 IMBSPAYMENT | 18,300 1830000 | 182291 18,206 St Sl 183000 605 | 10/01/2030 |1
31391SE7-1 |FNMAPOOL 09/01/2011 MBS PAYMENT —— | 8082| ~ 808200) 80511 8,077 N2 DR Slooooooopooos0szy 296 | 04/01/2032 |1
31391T-M8-8 |FNMAPOOL 09/01/2011 MBS PAYMENT | 67817  67817.00| 67393 | 67,658 R D LN I 67817\ 2418 | 12/01/2030 |1
S139IW-E3-1 |FNMAPOOL 09/01/2011 MBS PAYMENT | 40889 | 40889.00 | 40870 40,892 NC)] I (S I 40889 1490 01/01/2032 (1
31400C-4T-8 |FNMAPOOL 09/01/2011 |MBSPAYMENT —— | 79482 | 7948200 | 789851 79,321 e LN R 79,482 o S| 3244 05/01/2030 {1
31401D-88-5 |FNMAPOOL 09/01/2011 MBS PAYMENT | 26981  26981.00 | 26973 26,999 N D P amy 26981 989 | 11/01/2032 |1
3140IMUT6 |FNMAPOOL 09/01/2011 MBS PAYMENT | | 109748 | 109,748.00 | 1102111 109,926 amy oo amy 1097481 ] 4,216 | 08/01/2031 {1
340IMUX-7 IFNMAPOOL 09/01/2011 MBS PAYMENT | | 131889 | 131,889.00 | 1322191 131,923 | I B (E22] IR D LEAC:CN I U R 4,836 | 07/01/2032 |1
3140IMUZ2 |FNMAPOOL 09/01/2011 MBS PAYMENT | 26853 | 2685300 | 26886 | 26,836 AT LA R D 26853 | 986 | 04/01/2032 |1
31401X-E7-8 |FNMAPOOL 09/01/2011 MBS PAYMENT | | 205569 |~ 205569.00 | 205826 | 205,633 NGl D D e 205,569 o Co....|... 103 06/01/2032 {1
31371L-X2-0 | FNMA POOL # 255497 09/01/2011 | MBS PAYMENT 132,031 132,031.00 130,484 131,846 185 185 132,031 4,387 | 01/01/2034 |1
(@) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues 310.
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31371M-AB-3 |FNMAPOOL #255702 09/01/2011 MBS PAYMENT | | 243629 | 24362900 | 243096 | 243546 | 8 8 243620 ||| 8227 | n001/2024 |1
31371M-DP-9 |FNMAPOOL #255810 09/01/2011 MBS PAYMENT | 40644 | 4064400 | 0441 406021 R I N sl I do844 | L] 1364 | 01/01/2025 |1
31371M-F9-3 |FNMAPOOL#255802 09/01/2011 |MBSPAYMENT | | 494,247 | 49424700 | 493387 | danor| L [E:3 T B [N I B 424y 16,720 | 02001/2025 |1
31371M-GB-7 (FNMAPOOL #255804 09/01/2011 MBS PAYMENT | | 235619 | 23561900 | 234791 2365459 | | .oy V) I 25619 ||| .. 798703012025 |1
31371M-T34 |FNMAPOOL#256270 09/01/2011 IMBSPAYMENT | 20904 |~ 20,904.00 | 2182 201 | @l @n o 20004 834 | 100172035 |1
31376K-JJ6 |FNMAPOOL#357665 09/01/2011 MBS PAYMENT = | 1047428 | 104742800 | 1037126 | 1045511| | A98 1 (0N I B 1047428 38877 | 020012034 |1
3130201C2 (FNVA 01362 09/01/2011 MBS PAYMENT | | 149423 | - 14942300 | 1579131 150191 68 0] A I woazs | | 6822 | 04101/2031 |1
313021-B56 [FNVA 01692 09/01/2011 MBS PAYMENT | | 216501 |~ 216501.00 | 216794 | 216804 | | @3 @3 26501 | ||| e84 10012031 |1
313%2E-6E-5 |FNMA 0267 08/01/2011 |MBSPAYMENT ——\ | yrg | 3eA00| 379941 e | | 850 250 | L0741 I (R I 1224 | 08/01/2011 |1
313%2F-DL-8 |FNMA 0271 09/01/2011 MBS PAYMENT | | 306,019 | 30601900 | 306019 | 06019 |l 3060191 10081 | 10012017 |1
31392F-QG5 FNMA 0274 09/01/2011 MBS PAYMENT | 86,974 | 8697400 86,893 | 86913 | | 621 62 ) 86974 ||| 3215 1200172011 41
313020761 [FNMAO2WS 09/01/2011 |MBSPAYMENT | 65491 | 6549100 | 724081 esge8 | | @ml | C700] I B 65491 2,826 | 11/01/2031 {1
31302H-U68 FNVA 038PE 09/01/2011 MBS PAYMENT | 1383760 | 138876000 | 1406254 | 1302154 | | @34 | @349 ] 1988760 51,774 1 110012012 11
31307SMX9 (FNMA1128A . 09/01/2011 MBS PAYMENT | | 496005 | 496,09500 | 510978 | e ©o) | 498005 | | N | 8287 | 060172024 |1
313602023 (FNMA 868G 09/01/2011 |MBSPAYMENT |~ 5% 53400} STl I 3 I N ()| I B 0 s34 | 28 | 08012019 |1
31356H-Y25 [FNVA 91-107P 09/01/2011 IMBSPAYMENT —— | 56101 5610001 56491 613 o @ @ o poo o seoy 207 | 0700172021 |1
31350U-MB5 FNVA 9862DC 09/01/2011 MBS PAYMENT | 2055 | 20,566.00 | 22606 | 208%| @9 @ 20856 1308 | 04/01/2028 |1
313602EG5 (FNR1988-17C 09/01/2011 IMBSPAYMENT | 1056 - 1,08600 1080 (N I L U L I (0 O I S B 701 03/01/2018 |1
313602G0-1 (FNR1988-25B 09/01/2011 |MBSPAYMENT | 120 12000 "y (L R (Y (PSR IR I S 1200 7| 120012016 11
313603BF-8 (FNR1989-77J 09/01/2011 |MBSPAYMENT | 1611 161100| o162 | (L) I () U . () T . e 93] 100172019 1
313603-F80 [FNR1990-21Z 09/01/2011 |MBSPAYMENT |~ f 02 0200 Gl IR oy ()] I ()1 I B 024 57 | 03012020 |1
31356R-BM4 (FNR1992-195C 09/01/2011 MBS PAYMENT —— | 4284 | 428400 | 42421 4290 Sl Sl 42840 b 208 | 10012022 |1
31302HCY7 [FNR200292QE 09/01/2011 MBS PAYMENT | | 455889 | 45588000 | 455889 | 455889 | B R N PR B 455889 Lo 16959 | 08/01/2012 1
31302472 [FNR2003-1PG 09/01/2011 MBS PAYMENT | | 128563 | 12856300 | 129969 | 128706 | ) (0] A I 128563 | 4670 | 0410172013 |1
31356469 [FNRG38D 09/01/2011 |MBSPAYMENT |~ f 383 383001 ‘I sl 8| 21 | 061012020 |1
31356F6B0 (FNRG6Z 09/01/2011 |MBSPAYMENT | 1250 (0 1,25000 ¢ o 2200 1248 | B U B 4 I B 1250 76 | 010112021 |1
31307052 |FNR11-18BAC 09/01/2011 MBS PAYMENT | | 202800 | 29280000 | 302625\ | f (6] I B 06:)] A I 228000 0L 5856 04012024 11
383730XK2 (GNMAO34ONC 09/01/2011 MBS PAYMENT | | 245947 | 245047.00 | - 245716 | 2461824 | @9 @9 45047| ||| 8201 | 08012014 |1
337HI-USS (GNR1998-1928 09/01/2011 IMBSPAYMENT | 22407 | - 2240700 | 22209\ 2387 200 200 2407 L 969 | 04/01/2027 |1
38373Y-YMO (GNR20036PE 09/01/2011 MBS PAYMENT | | 257574 | 25757400 | - 261206 | 2657639 | ) ©) ] 15140 | 9526 050112013 11
383TIMRV4 (GNR200587B. 09/01/2011 MBS PAYMENT | 2499273 | 249927300 |~ 2474281 2405346 | | soar | | sgary o 2400203 | Lo 88,321 | 06/01/2012 1
3837B-HW-5 (GNR2010-HZBHA 08/01/2011 MBS PAYMENT | 10,606 | 1060600 | 106201 10609 ol @ @ . 106806 | L 2111 08/01/2018 1
544565-AA-2 _|LOS ANGELES CALIF IMPTBD ACT 1 0910202011 |DRECT | | 36307 | 36307.00 366741 36,510 NCS] D D @) 4860 | am (179) . 3079 09/02/2015 |1FE
54640A-7J-3 |LOUISIANA PUB FACS AUTHREV 070012011 |DIRECT | | 175000 |~ 17500000 | 1908431 meets| e | (23] I D 178583 | | (3583 (3583)| 9625 | 07012012 |6*
574754-AAS | MASHANTUCKET WESTERN PEQUO 090012011 |DIRECT | | 800,000 |~ 800,000.00 |~ 817549 | 804804 1 | @] enf s4m3| | @13 @13 55280 | 091012012 |2FE
591745-XS-8 |METATLANTATRN-REEN 07/01/2011 |DIRECT —~F 160,000 |~ 160,000.00 | 1931601 73883 (L0 I P s 13428 (13428)  (13428)| 10000 | 07/01/2018 |1FE
60636X-H5-5 | MO SFM AMT-HMOWNR-C1 09/01/2011 | DIRECT 155,000 155,000.00 155,000 155,000 155,000 7,363 | 09/01/2028 |1FE

(@) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues 310.
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60636X-H7-1 MO SFM AMT-HMOWNR-C1 09/01/2011 |DIRECT | 195,000 |~ 19500000 | 195000 195000 b 195,000 o o[, . 9360 09/01/2038 |1FE
63967C-6N-7 INESFM 09/01/2011 |DIRECT ~~f 160000 | 16000000 | 160000 | 160,000 R DU R P B 160,000 o .|, 733 09012038 |1FE
64971K-SD-0 |NEW YORKN Y CITY TRANSITIONAL 08/01/2011 [MATURITY ~ ——f | 3370000 | 3370,00000 | 3609640 | 3393677 RCALTE)| I B @6 33000 | N | 168,500 | 08012011 |1FE
645T9F-XA-6 [NJHLTHSTJOSEPHS 07012011 [DIRECT ~~~F 125000 | 12500000 | 122560 | 123,298 N2 U D 20 ] 128320 | 1880 1680 | 7,188 | 070112015 |3FE
647200-QF-4 INMMTGSFMCLIB2 070172011 |DIRECT ~—F 550,000 |~ 550,000.00 |~~~ 550,000 - 500001 b 880000 | ol 26,125 | 07/01/2027 |1FE
647200062 (NMMTGSFMCLIB-2 07/01/2011 |DIRECT ~—~F 450,000 | = 450,000.00 | ~ 450,000 | 4500000 450000 | oL 21,600 | 07/01/2032 |1FE
676907-PB-8 | OHIO HSG FIN AGY MTG REV FOR IS 09/0172011 |DIRECT -~ f | 55,000 | 5500000 f 550001 55000 b 85000 |l 2,544 | 09/01/2027 |1FE
676907-PC-6 | OHIO HSG FIN AGY MTG REV FOR IS 09/01/2011 |DIRECT ~ ~ f | 40,000 |~ 40,000.00 | 40000 40,000 N N U PR B 40000 N o] 1,860 | 03/01/2032 (1FE
798147-XQ-2 |SAN JOSE REDEVREF-A 07126/2011 |ROYALBANKOF CAN | | 3402393 | 3250,00000 | 3540778 | 3367488 EAAL)| I B arrea 3,349,703 .. 52680 | 52689 | 169677 | 080112014 |2FE
88045R-BS-0 | TN HSG-AMT-HMOWNSHP-2 070012011 |DRECT | 45000 | 4500000 | 45000 | 45000 | o 45000 Lo 2,183 | 07012038 |1FE
91530#-AA2 |UPENNBLDGLEASE 0911512011 | SINKING FUNDREDE | | 39182 3918200 | SEALZS o182 b EEAL2 I (P I 1476 | 10/15/2024 |1
3199999 U.S. Total - Bonds - Special Revenue and Special Assessment Non-Guaranteed Obl XXX 36,016,827 | 35,864,434.0 36,652,814 35,271,299 (77,980) (77,980) 35,983,920 32,905 32,905 1,381,548 XXX XXX
00212U-AC-1. | ATI HOLDINGS, INC..TERM LOAN 093012011 [PAYDOWN | . | 3816| 381656 | 3700| 3716 LA DU PR ool 8| 8| 75 | 03/11/2016 [4Z
55312D-AF-5 | AVETA INC.MMM TERMLOAN 093012011 [PAYDOWN | . | 39843 | 3084276 | 38647 | 38812 ] DU B UCT DU B 82| | 851 | 851 | 876 | 04/1412015 |4FE
55312D-AG-3, | AVETA INC..NAMM TERM LOAN 093012011 [PAYDOWN | . | 30843 | 3084276 | 38648 | 38812 L DR PR 180 82| | 85| 85| . 876 | 04/1412015 |4FE
05050E-AD-0 (BACM 062 . . . 09012011 [MBSPAYMENT | . | 119576 | 11957600 | 116774 | 119,262 24| | 24| | mesTe || 4592 | 071012015 [1Z'
050472.AG5 |BAFC_11-R22A4 090112011 [VARIOUS | 627,164 | 627,16400 | . 630104 | 7| N B @ | e2red |l 13,104 | 10012013 |12
08047U-DP-0_|BAFU 013 08012011 [MBSPAYMENT | . | 352208 | 36229800 | . 338082| 348,456 se2 || 32| | 32208 | | 1o | 1624 | osotj2011 |1zt
0B606W-AM-6 (BBHE 982 090112011 [VARIOUS | 49656 | 4965600 | BIT| 34,547 Al 22| 34,179 L METT| L NABTT| 2208 | 120012028 |12
05048X-RJ-2 |BOAMS 036 090012011 [MBSPAYMENT | . | 256857 | 25685700 | . 251980 | 256,532 sl 7 I B 256,857 || ot | odnti017 izt
05048X-WB-0 |BOAMS 041 090012011 [MBSPAYMENT | . | 364337 | | 36433700 | | 365402| 365,127 L] DU B ol 337 || 13711 | 02012013 |1Z"
05049A-BA7 |BOAMS 043 09012011 [MBSPAYMENT | . | 320251 | 32025100 | . 316731| 319875 el we | | 202511 | 1o | 0914 | otiotj2013 |1zt
07337A-GC-3 |BSARM 0512 090112011 [VARIOUS | 4797 |  4719700 | 38353 | 38,353 Y DA B “al 38,394 . 8803| 8BO3| 815 | 0110112036 (12
073B3F-A6-5 |BSCMS 0414 090012011 [MBSPAYMENT | . | 14443 | 14443500 | 18| 143,913 2 B B 22| | waass | 4614 | 08012013 |1Z'
0737B-DY-6_|BSCMS 05-PW10 09012011 [MBSPAYMENT | . | 256573 | 25857300 | 259985 | 256,722 wel (| D B 288573 | | 11,907 | 110012011 |12
086061-AK-0 [BXGNT O5A 091612011 [VARIOUS | 128272 | 12327200 | 123270 | 123,401 (| A B w2l waz| 4588 | 06115/2016 | 1FE
14085X-AH5 | CAPITALSOURCEINC 09152011 [DRECT | | 1,944,000 | 160000000 | 1802000 |~ 1769,129 ooy | (G083 | 1739076 L. 204924 | 204924 | 318000 | 07A52014 |3FE
141781042 [CARGILLING 0812012011 |SINKING FUNDREDE | | . | 60559 | 6055000 | 58569 | 60,231 1 DR B 7.3 R P 60859 | | 1o | 3007 | 082022018 |1
147448-AF-1 _ | CASELLA WASTE SYSTEMS INC 0772012011 |WACHOVIA | . | 2,005,000 | 2000,00000 | 2000000 | DU FEURUEN DR EERRRR 2,000,000 .. B000| . 5000| . 72333 | 02152019 |6FE
1248MB-AG-0 [CBASS 07-CB2 090112011 [VARIOUS | 17897 | 11780700 | 117898 | 285,003 el €7} B B 117,898 ] st | o20t202 1z
125098-FB-8 [CITGROUPINC 083112011 [DRECT | .| 200000000 | f U DU DRUUNTY EEUSRREE EUURUR BURUEUIEE BRI EUSEU U 03/15/2067 (62
17309B-AB3 CMLTI.OBWF2 090112011 [VARIOUS | 46287 | 44628700 | 341673| 230332 | 1o232| | 232 | | 341,673 C 0414 | 104614 | 14545 | 06012012 |1Z°
17310F-AN-5 (CMSI065 090012011 [MBSPAYMENT | . | 414884 | 41488400 | 417282| asas2 | te0| @9l @9 | amaged| L] 17,575 | 061012013 |6Z'
126171-AE7 [COMM 05-C6 090012011 [MBSPAYMENT | . | 194050 | 19405000 | 188078 193,069 I DA B 89| | fea0s9 | | 6543 | 071012014 [1Z'
22541Q-7A-4 | CSFB_04-AR2 09/01/2011 | MBS PAYMENT 24,448 24,448.00 24,078 25,091 (642) (642) 24,448 592 | 01/01/2034 |1Z*
(@) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues 310.
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SCHEDULE D - PART 4
Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
F Current Bond NAIC
0 Prior Year's Book/ Interest/ Desig-
r Number Year Current Other Total Total Adjusted Foreign Stock nation
e of Book/ Unrealized Year's Than Change Foreign Carrying Exchange Realized Total Dividends or
CUSIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at Gain Gain Gain Received Market
Ident- g | Disposal Name of of Consid- Par Actual Carrying Increase/ ization)/ Impairment | B.J/A.C.V. Change in Disposal (Loss) on (Loss) on (Loss) on During Maturity | Indicator
ification Description n Date Purchaser Stock eration Value Cost Value (Decrease) | Accretion | Recognized | (11+12-13) BJ/A.C.V. Date Disposal Disposal Disposal Year Date (a)
172905BM-2 |CTB.87F 09/01/2011 |MBSPAYMENT | 31,080 31,080.00 310801 31,132 - BTl A D (2] I B 310800 N N 1,790 | 020172017 (12"
23188T-AB-8 | CUSTOM BUILDING PRODUCTS, INC. | | 09/30/2011 [PAYDOWN | | ... 355928 | 355921.20 | 352365 | 352,926 A JAS3 L s 353,378 L 25541 2854|4909 | 03192015 |4Z
12669E-4N-3 |CWALT 032008 09101/2011 |MBSPAYMENT | | 52872 5287200 534001 52,970 oo o 82872 |l 1913 | 01/01/2018 12"
12667F-AH8 |CWALT 04208 09101/2011 |MBSPAYMENT | | 479414 | - 47941400 | 477744 479,409 AU U Sl asAdl 16,161 | 0410112016 12"
12667F-LG-8 |CWALT 0405 09/01/2011 MBS PAYMENT | | 105455 |~ 105455.00 | 1054521 105,639 B! D P 0] A 105455 (| N | 3746 | 02001/2020 12
021460-AB6 (CWALT 06-16CB 09/01/2011 IMBSPAYMENT | 22018 | 2201800 (104 17,921 T U I I I 17921 Co L AeT A0y 858 | 05/01/2036 |12*
12669D-TT6 |CWHL 0238 09/01/2011 |MBSPAYMENT | 81736 | 8173600 | 80102 | 81479 AT I I ST I CATEEC IR (S I 2,867 | 02/01/2018 12"
12660E-KZ8 |CWHL 0324 09/01/2011 MBS PAYMENT | | 867605 | 86769500 | 845341 | 865,550 Y3 I B 2140 8676951 | 28,134 | 070112013 |12°
12669EN85 |CWHL 0344 07/01/2011 MBS PAYMENT | 30402 | 3040200 | 2045 30,064 <N I I N I 0402\ L] 887 | 070112011 |12*
12669E-GM-2 |CWHL 03-4 09/01/2011 MBS PAYMENT | 88,185 |  88,18500 | 88250 | 88,216 NE1)| B D (C50] I DR 88,185 o | 36| 05012033 |4zt
12669G-XY-2 |CWHL 0542 09/01/2011 MBS PAYMENT —— | 24538 | 2453800 28534 24459 LU U 80 4538 | 900 | 09/01/2017 |12 ~
12669G-SY-8 |CWHLOS6 09/01/2011 IMBSPAYMENT —— | 30728 | 3072800 308381 30762 el (552 I DR 07281 ] 1071 | 1100172014 (1Z* -
126694-4A3 |CWHLOGHYB3 09/01/2011 MBS PAYMENT | | 230950 | 23995000 | 240213| 207219 33216 G N B EZE LN I 2899501 ) 6,128 | 11/01/2014 112* -
23383F-BU-8 | DAIMLER FINANCE NORTHAMERICA | | 00/08/2011 |MATURITY | | 5,000,000 | 500000000 | 4977750 | 499562 34| | ELSCH I 5000000 | L] 287,500 | 09/08/2011 |1FE
31331F-AE-1 [FEDEXCORP 012812011 | SINKING FUNDREDE | | 30648 | 3064800 | 306481 848 | | o848 | N | 2091 | 00282012 |2FE
320526-AA2 FHAMS 06-FA7 09101/2011 |MBSPAYMENT | | 50235 | 6543035 | s4376 1 78695 | 11,284 RN R naedy o 54,376 B CAL)| B | B (344)| 1100112036 12"
3TIXETA[FUNBC 02C1 0101/2011 |MBSPAYMENT | | 1207491 | 120749100 | 1346048 | 1303714 ®224) | @224 | 1207490 54203 | 010112012 |12°
36828Q-0A7 (GECMC05C4 07/01/2011 |MBSPAYMENT | 81748 |  81,74800 | 82,155 | 81,786 NEL)| T B @) szl ] 2530 | 100112011 12"
36157R-D7-7 |GECMS_ 99-HET 09/01/2011 |MBSPAYMENT =~ | 16,333 | 1633300 161811 16,324 4 I B Ol 1333 733 | 02001/2029 |12"
368907-AC-5 | GENERAL AVIERICAN TRANSPORTA 0812812011 | SINKING FUNDREDE | | 16216 | 11621600 | 128382 | 117,496 29l | (2o 116,216 o .|, . 8716] 02282015 |2FE
36161RAD-1 [GFCMO3-1 09101/2011 |MBSPAYMENT | | 3124 | 311,12400 | 325951 | 315,318 @1 @oar ELLT I I I D 12372 | 060012016 12"
361849RB-0 (GMACC2001-C2A2 09101/2011 |MBSPAYMENT | | 66011 | 6601100 | 67328 | 65980 | BN U D L U 6ot | ] 2664 | 100112011 12"
38121E-AJ2 | GOLDEN STATE PETRO TRANS 08/01/2011 | SINKING FUNDREDE | | 87923 | 8792300 95,198 | 84748 | 3740 (0] I I EALCE D I 879231 | N | 7524 | 020012019 |4FE
382410-AD-0 | GOODRICH PETROLEUM CORP. 08/01/2011 |CALYON | | 180250 | 17500000 | 1763131 L o 52] I D 176,218 L 4032| . 4032| 6558 | 03152019 |SFE
36226F-G6-7 (GSROASF 09/01/2011 MBS PAYMENT | | 152467 | 152467.00 | 155456 | 152,665 oy (5] A B 152,467 o .|, 5395] 10012012 |12
42307T-AC-2 | HEINZ (HJ) FINANCECO 071512011 |MATURITY | 6,000,000 | 6,000,00000 | 6002895 | 6000208 | ()] A B g | 6000000 Ao | 307500 | 07152011 |2FE
416IP-MY-6 (HVMLT 054 09101/2011 |VARIOUS | 92231  92231.00| 44009 | 20030 | 15069 REL T B 18289 44,289 C ATeazy o ArAz) 1970 | 05/01/2036 12"
45073C-AF-7 _[IASIS HEALTHCARE LLC:TERMBLOA| | 00/30/2011 [PAYDOWN | | .. 5,000 500000 | 4951 o AN DR [N P agizy Eol Col 64 | 05032018 |4FE
45254TPK4 |IMSA 42 09/01/2011 IMBSPAYMENT | 8797 | 8797001 sror| 8813 NI T B 0] O 144 I I N B 320 | 11/01/2015 |12"
46625Y-VS-9 |JPMCC_05CB13 09/01/2011 MBS PAYMENT | 41581 | 4158100 | Aa17es | 41,621 NE| B B @y ARS8ty 1453 | 05/01/2012 |12*
492336-AS-6 | KERR-MCGEE CORPORATION 09A52011 IMATURITY —f 5,000,000 | 500000000 | 4992450 | 499,259 G I B 6.4 I 50000001 b 343750 | 09/15/2011 |2FE
52108H-P40 [LBUBS 04C7 08/11/2011 MBS PAYMENT | | 170608 | 17060800 | 163543 | 168,568 200 | 20400 170608 [ | N | 445 | o810t |12
501810-AA6 [LCORALEXANDRIALLC 09A52011 IDIRECT — —~f 308904 | 30890400 | 345192 | 330,603 (189 | (e | 328,934 .. (20030)]  (20030)| 20465 | 091512019 |2FE
525180-BK0 |LHELT.981 09/25/2011 |INTERESTONLYPAY |~ T a4l 2949 )| N B o) Y P B N | 3307 | 0312512025 |1FE
52518RBES [LSSC 02GE1 09/01/2011 IMBSPAYMENT | 24551 245500 18144 180 180 Se4t Sl 07i01/2024 |1
ST643LLA2 (MABS 05ABY 09/01/2011 MBS PAYMENT | | 360,859 |~ 360,859.00 | 360854 | 361,611 ] Y B 2] T B 3608591 | 12125 | 01012015 12"
585284-DC-8 | MEIJER INC SR 1ST MTG SERC-1 07/01/2011 | MATURITY 115,918 115,918.00 121,952 117,456 (1 ,538) (1,538) 115918 9,262 | 07/01/2011 |27
(@) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues 310.
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58526#DF-1 |MEIER INC SR 1STMTG SERC-2 07/0172011 IMATURITY 111651 | 111,651.00 | 1174631 mr2 (a8l a2l west | ||| 892t | om0t 2z
GIT4SMANT-4 (MSC2004-08A3 09/01/2011 MBS PAYMENT | | 427,070 | = 42707000 | 413857 | ad182) 1 28881 1 28881 a2mor0 | 18,941 | 09/01/2011 112"
61759Q-AE-7 (MSRR2010RT3A 09/01/2011 |MBSPAYMENT | | 174695 | - 17469500 | 176059 | 755% | | @2 @2 maess 6,954 | 09/01/2013 |1FE
STABRAW-2 [MVCOT 052 09/01/2011 MBS PAYMENT | 65676 | 6567600 65675 | 65758 | | ... (C22] D D (G221 I D 65676 | 2,301 | 02/01/2016 | 1FE
ST1628AA4 [MVCOT O7-1A 09/01/2011 |MBSPAYMENT | 56259 | 56,259.00 | 61471 56252 | | 81 81 562591 b 2002 | 111012016 |1FE
65538P-AE-8 INAAO7A 09/0172011 |VARIOUS 1 127642 | - 12764200 | 734281 75526 25550 1 25550 | 780811 49561 49561 4,927 | 10/01/2027 112" -
635419AE4 NATCM OB 09/01/2011 MBS PAYMENT | | 149659 | 149,659.00 | 1479521 1493311 | 8 U 2\ | 1496591 6011 | 0200112038 12"
638620-AF-1 [NATIONWIDE HEALTHPPTYS 071512011 |MATURITY | 7000000 | 7.00000000 | 6992930 | 6999128 | | 872 LIS I 7000000 | b 455,000 | 0715/2011 |2FE
65106K-AAD NCIT2010MHT 09101/2011 |MBSPAYMENT | | %011 | 9601100 96,015 9,026 | my my o 01| ] 2893 | 120012016 |1FE
68619A-BQ-9 (ORGN 05B-A2 08/01/2011 |MBSPAYMENT | | 10591 | 1089100 | 105911 0382 | 2000 2090 | 10590 362 | 08/01/2011 |1FE
717148-AA-8 | PHARMANET DEVELOPMENT GROU 07132011 |DRECT | 769750 | 595000000 | 6041375 | 5957880 | 75684 |  (7416) | 68268 | | 60261481 | 1143602 | 1143602 | 779,202 | 04152017 |4FE
T4434U-FL-3 \PHMS 9427 09101/2011 |MBSPAYMENT | | 21204 | 2120400 | 21204 2304 | L )] I o 2204 L] 1299 | 09/01/2019 12"
73316P-D3 (POPLRO56 . . 09101/2011 |MBSPAYMENT | | 16610 | 11661000 | 116610 | 100720 | 18890 | ol 158900 | LU I [ R 4401 | 0100112016 12"
6OSTRAB8 (PWTI 09/01/2011 MBS PAYMENT | 2464 | 248400 | 24641 2884 s 0900172012 |1
761106RZ6 (RALLO1-QST6 09/01/2011 MBS PAYMENT —— | 21351 2135000 21351 21350 L s 86 | 110112031 12"
750950 FX-1 [RAMC 054 09/01/2011 |MBSPAYMENT | 72497 | 72497.00 | T 2407 | (220 I (N N 2633 | 06012014 |22*
760985608 (RAMP 02RS1 09/0172011 |VARIOUS | 2787 2757000 22021 22411 | I N 2 O 1 I I 489 89 104 | 02001/2023 12"
760985-CM-1 (RAMP_2001RS1 09/01/2011 MBS PAYMENT | 14956 | 1495600 | 12631 wrsty AC S R B ATCH I AT C D 770 | 01101/2026 |12*
760759-AC-4 |REPUBLIC SERVICESINC 081152011 [MATURITY  ———f | 2500000 | 250000000 | 2884175 | 2511885 | | (1ess) | (essy 2500000 | b 168,750 | 08/15/2011 |2FE
T6110V-HI0 (RFMS2O1H4 09/0172011 |VARIOUS | 22570 | 2257000 161351 16863 | ary ) 70| | 5430|5430 | 1,126 | 04/01/2020 12"
T6110V-NV-6 (RFMS2 03HS3 09/0172011 |VARIOUS 466716 | 46671600 | 252153 | 28772 86381 . 8638 | .. sorAt0 4 159,306 | 159,306 | 17,039 | 07/01/2018 (1Z*
TA9SA-AC8 RFMSI06-S7 09/01/2011 IMBSPAYMENT =~ | 63306 | 7268900 | | 66,708 | 56650 | 110041 @l | n049 e6708| | (3402|  (3402)| 3056 | 061012013 [1Z*
74959H-AB-4 |RGHL USESCROWIILLC 08/01/2011 |MITSUBISHIUFJSEC | | 343400 | 34000000 | 337681 BN I I S IR DR B ssresty | STI9 o sTe 08/15/2019 |5FE
783766MR6 (RYMS O3-A1 09/01/2011 IMBSPAYMENT | 4543 | 454300 | ASTT 4SS0 o o a5 | 225 | 01012023 |12
85171U-AAS (SLEMT20111A1 09/25/2011 MBS PAYMENT | | 130771 | 13077100 | 130884 | || 820 57N I T (EUEAT I R I B 807 | 01/01/2088 |1FE
784BTT-AA-2 |SVOVM_OS-AA 09/01/2011 IMBSPAYMENT =~ | 82677 | 8267700 82656 | 8713\ e o) 2677 | 2,902 | 06/01/2015 | 1FE
90210E-AF-3 | TEXAS COMPETITIVE ELECTRICHOL | | 07/01/2011 |Q2UNREALIZEDADS | | .. . | .. | ... . [ | S2723 1 | 52723\ 10/10/2014 | SFE
90210E-AM-8 | TEXAS COMPETITIVEELECTRICHOL | | 08/04/2011 [VARIOUS | | .. 284703 | 40383382 | 334676\ | | 3883 | | .. ELCE I 38560 | | (53,857)  (53857) 4623 ] 101012017 |4FE
GT246A-AAG |TIAAS2007-CA4AT 091012011 |MBSPAYMENT | | 1086328 | 108632800 | 106316 | 1076200 | 0128 1012810 1086328 | | 71,385 | 101072011 112* -
88511Y-AD4 |TMMAT 1 09101/2011 |MBSPAYMENT | | 1035 103500(  1085| 1035 1085 62 | 0400112017 |1
803570BR-1 | TRANSCONT GAS PIPECORP 081512011 |MATURITY | 5,000,000 | 500000000 | 5052378 | 5004413 | | @M GEI] I B 50000001 b 350,000 | 08/15/2011 |2FE
92178P-ADD (VMFIO21 09/01/2011 |MBSPAYMENT | | 122605 | 12260500 | 122560 | 122646 | | N @ 122605 [ ||| 5411 08012019 [FE
930336-QT-3 (WAMMS 03:MS2 09/01/2011 IMBSPAYMENT | 48600 | 4860000 | A7385 | 48346 1 B4l 240 48800 | Lo 1628 | 1001/2017 12"
920766:86-9 |WBCMT2005-C16APB 09/01/2011 MBS PAYMENT | | 377,935 | 37793500 | 366,109 3759491 19851 | 1986 SILEECH I IR (R B 12276 | 081012014 12"
93364L-AB4 (WMCMSO7SL3 . 09/01/2011 MBS PAYMENT | | 263,235 | 26323500 | 272574 244711 20| | (230 263235 || 10461 | 011012017 |1FE
981469-AA7 |WORLD FINANCIALPROP 09/01/2011 |SINKING FUNDREDE | | 148,132 | 148,132.00 | 1518031 8884 L @2 @2 ezl | 6,867 | 09/01/2013 |12*
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3899999 Total - Bonds - Industrial and Miscellaneous (Unaffiliated) XXX 56,429,325 | 56,995,626.4 54,876,073 51,098,466 218,851 69,785 288,636 54,744,255 1,685,071 1,685,071 3,741,899 XXX XXX
8399997 Total - Bonds - Part 4 XXX 103,533,444 | 103,947,352. | 102,837,217 97,482,404 218,851 (24,754) 194,097 101,824,254 1,709,188 1,709,188 | 5,636,255 XXX XXX
8399998 Summary Item from Part 5 for Bonds XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
8399999 Total Bonds XXX 103,533,444 | 103,947,352. | 102,837,217 97,482,404 218,851 (24,754) 194,097 101,824,254 1,709,188 1,709,188 | 5,636,255 XXX XXX
125993410 |CITGROUPING ~ |A | 08312011 [DIRECT | 3000000 B O (I N A D O 1 B € 0] | B PoU
8499999 Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) XXX XXX 300 30 270 270 300 (300) (300) XXX
8999997 Total - Preferred Stock - Part 4 XXX XXX 300 30 270 270 300 (300) (300) XXX XXX
8999998 Summary Item from Part 5 for Preferred Stocks XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
8999999 Total Preferred Stocks XXX XXX 300 30 270 270 300 (300) (300) XXX XXX
65440106 (99 CENTSONLYSTORES | | 091512011 |BARCLAYSCAPITAL | 65700 | 12349 B e e N B - e e Lo
S60684-11-5 | ABOITIZEQUITY VENTURESINC. ~ |D | 09/22/2011 |BERNSTEN | 1200000 | oy new | U [N I (S A I B 11,888 G0 e 304 u o
Y0005M-10-9 | ABOITIZ POWER CORP. (D | 097222011 | BERNSTEIN | 30,0000 | 21035 22860 21429 s 19491 0] 22989 183 @108 o (1985) 635 u .
YO004E-10-8 |ACERINC. (D | 0811072011 |VARIOUS | 400000 6105 | 12991 12384 108 || 1085 o (4%4) 13016 S84\ - (7A%9) - EAF 406 v
004498-10-1 |ACIWORLDWIDEINC 08/10/2011 | JP MORGANCHASE | 21600 | 63421 | 67131 S O T (P I A2 I (G240 @My u o
005125-10-9 |ACXIOMCORP =~~~ 09/15/2011 | BARCLAYS CAPITAL | 59200 6o 8297\ s (8 (&) | Lo
00738A-10-6 |ADTRANINC. 09/15/2011 | BARCLAYS CAPITAL | 20400 65521 | sAdr | AU I I I I B el C(Bes)E (189 18 Lo
00751Y-10-6 | ADVANCE AUTOPARTSINC. 09/15/2011 |BARCLAYS CAPITAL | 448001 28082 | 36400 31,640 o 3808 (3608) 27 Lo
Y00153-10-9 | ADVANCED SEMICONDUCTORENGI |D | 07/11/2011 |BERNSTEN | 4100000 | 450831 | SI383 ¢ 51,533 283 6722 (649 v
§62026-73-7 |ADVANTECHCO.LTD. =~ _|D | 08/0412011 |VARIOUS | 400000 123481 | LT I (R A I R U P 11,541 a8 5291 807 | 389 u
007974-10-8 | ADVENT SOFTWAREINC 09/15/2011 | BARCLAYS CAPITAL | 28300 65491 | 75891 ) R U IR I £ Co(nodoy o (.040) Lo
00766T-10-0 | AECOM TECHNOLOGY CORP. 09/15/2011 | BARCLAYS CAPITAL | 30100 6432 | st T R I I S R TC)| I (P15} I Lo
008252-10-8 | AFFILIATED MANAGERS GROUP 08/10/2011 | JP MORGANCHASE | 10600 89021 | . 109021 b 10,992 BN L) | R e | I L
001204-106 |AGLRESOURCESINC. . | 0911512011 | BARCLAYS CAPITAL | 304001 12494 | 24000 24000 il ECN I wry Lo
SBBOLZ-RE-8 | AGRICULTURAL BANK OF CHINALTD D | 07/11/2011 |BERNSTEN | 1300000 | 65450 ] AT 6526 09 09y 24 127 en ) (G| o u
SBATX8-S1-4 |AIAGROUPLTD. (B | 07/11/2011 | BERNSTEIN | = 200000 | £8P 61971 N E Y (O R R IS 111/ 3 85| 88| u .
SBO04KN-F1-8 | AIR CHINA LTD. D | 07/11/2011 | BERNSTEIN 20,000.00 20,397 18,063 12,303 5,677 5677 84 18,063 (91) 2,425 2,334 327 U
(a) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues 310.
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Y0029V-10-1 |AIRASIABHD _|D | 077172011 | BERNSTEIN | 9,700.00 | moszy | 8284 . T982| A4S\ | . A4S (ey) o 83| 399y 2872 27T 89 Y
011659-10-9 ~|ALASKAAIR GROUPINC. || 09182011 VARIOUS 27200 18833 18O 18839 @1 e L
G01717-100 |ALIBABACOMLTD. _|D | 07/1/2011 | BERNSTEIN | 250000 | 390 | 5223 b sl oo (1.264)) (1263 Y
018802-10-8 | ALLIANT ENERGY CORP. L 09/15/2011 |BARCLAYS CAPITAL |~ 55200 | . 2912 2430 2431 (G201 B G200 235 St
018804-10-4 | ALLIANT TECHSYSTEMSINC, | | 09/15/2011 | BARCLAYS CAPITAL | =~ 160.00 | 9424 | wre L wreed o @3%9)  23%%)| 64 L
01988P-10-8 | ALLSCRIPTS HEALTHCARE SOLUTIO | | 09/15/2011 | BARCLAYS CAPITAL | 55200 | oMz 108431 08431 | 832 @) L
YO094N-10-9 | ALUMINUM CORP. OF CHINALTD. ~ D | 07/11/2011 |BERNSTEN | 1400000 L I 14809 12768 | 1822\ || 1822 9 14609 O CA LAY R C | 21 v
025932-10-4 | AMERICAN FINANCIAL GROUP INC. 09152011 |VARIOUS | 406001 129020 ) 2020 G0 I (1,300 (13000 66 L
026375-10-5 | AMERICAN GREETINGS L 08/10/2011 | JP MORGAN CHASE | 31800 59931 | 75561 oo esse | (ses) (1863 48 St
Y0122P-10-0 |AMMB HOLDINGSBHD . |D | 092212011 | BERNSTEIN | 2380000 506991 | 91481 544301 @yl (4198 - @8)] 49314 1618] @3 1985 283 U
560538-59-2 |ANEKATAMBANG _|D | 09/22/2011 | BERNSTEIN | 84,00000 | 19566 3179 287 20631 2063 269\ 25228| 966 |  (6638))  (5672)| 556 Y
S60156-44-5 | ANGANG STEEL CO.LTD. _|D | 07122011 |BERNSTEIN | 200000 | 20800 sary 3082 30 b 30| S| () s (s8] 42 v
035623-10-7 |ANNINC. _ | .| 09115/2011 | BARCLAYS CAPITAL | = 26500 6638 | 8165\ s g o (sen| L
G04011-10-5 |ANTASPORTS PRODUCTSLTD. ~ |D | 09/22/2011 |BERNSTEIN | | 8,000.00 | w2y oo 164541 12700 3724 | | 37241 3% 16459 (79 (4863) (4738 357 v
038336-10-3 |APTARGROUPINC. | 09/15/2011 | BARCLAYS CAPITAL | 232001 L I 123000 L2 U I (CIO)] (CI0)] I S Lo
363576-109 |ARTHURJ GALLAGHER&CO 091152011 | BARCLAYS CAPITAL |~ 23800 | LITA I P 6966 | o f o Bees @49 (C0)| 6] B
Y0205X-10-3 | ASCENDAS REAL ESTATE INVESTME | D | 09/22/2011 | BERNSTEN | ! 9,00000 | 14365 | 18800 | b 15818 (694 (760) (1484 185 Y
(G05384-10-5 | ASPEN INSURANCE HOLDINGSLTD. | | 09/15/2011 |BARCLAYS CAPITAL | = 56500 | 18367 15547 A D (P R T N DR LS I @180 (2180 85 L
560924982 |ASTRAAGROLESTARI _|D | 092212011 | BERNSTEIN | 500000 | 124260 | 180191 14581 495 || A4S (19 150891 et (3.093) (832 300 Y
Y04327-10-5 |ASUSTEK COMPUTERINC. -~~~ |D | 07/11/2011 | BERNSTEN | 100000 | 95921 | 92641 9538 | 8TL | 87T . (24 9302 48] (2] 200 v
049513-10-4 ~|ATMELCORP. _ | .| 09115/2011 | BARCLAYS CAPITAL | = 2,904.00 | 2326 | 27041 b 2704 1 (13378)1  (13378)) L
053807-10-3 |AVNETINC L 091152011 |VARIOUS | 64500 | wnzy oo 28920 | 2890 | (6.208) (6208 L
SB20ZG-V5-9 | AXIATAGROUPBERHAD D | 09/22/2011 |BERNSTEN =~ | 500000 TMTL 8187\ 26T By “2)) 82 @2 SI0)] X)) L v
Y0486V-11-5 |AYALACORP. _|D | 0972212011 |BERNSTEN | | 640000 | 45836 | 548681 51845 28461 1| 2846 435 SSM27 | 196 | (9487))  (9291)) 368 U
S60551-12-4 |AYALALANDINC. _|D | 097222011 | BERNSTEIN | | 6,00000 | 20041 2368 | 220ty T LA I 1 IR T IR )] @4 @69 . 12 u
565233-41-3 | BANCO DE OROUNIBANKINC, D | 09/22/2011 |BERNSTEIN | . 300000 3828\ | 40251 4033 I8y "l 20 A op. I G2 49 u
Y7123P-12:0 |BANKCENTRALASIA _|D | 0972212011 |BERNSTEN | 9,50000 | 80031 ] L Y £ IO < R I . I L R £ 1N 12y 640 62 63 (U
Y71188-19-0 | BANK DANAMON INDONESIA D | 07/11/2011 | BERNSTEIN | 800000 | 5862 | 5969 8077 89t | 8t 3| .89m2) 30 ((C0)] @op 8 v
BLMOS6-N9-1 | BANK DANAMON RIGHTS _{D | oen6r2011 |DIRECT | 2518500 C N DT P AU R IS R N DR DR A R 1eral rer4l u
Y71235-10-8 |BANKMANDIRI(PERSERO) ~~ |D | 07/11/2011 |BERNSTEN | 18,000.00 | 18133 w4l 18015 02 ] (2 R L I L L 134 1oz 203 u
S60759-49-5 | BANKOF AYUDHYAFGN D | 07122011 |BERNSTEN | 480000 41891 3823\ %89 (ap (420 Sl L I (22| . 406\ ‘Al 21 v
Y0698A-10-7 | BANKOF CHINALTD. _|P | 077172011 | BERNSTEIN 221,10000 | 108521 | 1305731 19682 105031 | 10503 3881 130573 | (B6O) . (23391)|  (24051)| 4594 Y
Y06988-10-2 | BANK OF COMMUNICATIONS CO. LT | D | 09/22/2011 | BERNSTEIN | = 200000 | 240 21911 ECEZ I T R S0 S A I (1)1 I ©43) .. o3 2 v
Y06942-10-9 | BANKOF EASTASIALTD. - . |D | 092212011 | BERNSTEIN | 540000 | 082 | 244391 2850 g4l 1964 %2y 24MT) o (93) (3429 @519 498 U
062540-10-9 | BANK OF HAWAII CORP. 09/15/2011 | BARCLAYS CAPITAL 354.00 14,159 16,923 16,923 (2,763) (2,763) 319 L

(@) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues 310.
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$60749-68-6 | BANK OF THE PHILIPPINE ISLANDS _|D | 09/22/2011 [BERNSTEN | 19,800.00 | 296 | 075 26,821 492 oo sy 12 21,326 2400 (80 (1390) 286 U
567090-99-3 | BANKRAKYATINDONESIA = D | 071172011 |BERNSTEN | 11,50000 9106 8053 | 6,720 12850 12851 1004 o 8074 E Sl 686 | o3 6] v
S60758-64-6 |BANPUPCLFGN (D | 07122011 |BERNSTEN | 80000 | 18540 2370 gen| 21304 )| 231000 21,203 78| (2887)| (2809 191 U
S67283-51-5 | BEC WORLD THB1(ALIEN MKT) D | 07/12/2011 |BERNSTEIN | 19,00000 | 207 196441 U I I (P I IR B 19,438 612 2927 3539 567 U
$62084-22-3 _|BELING CAPITAL INTERNATIONAL Al D | 07/11/2011 |BERNSTEN | 16,0000 AT 8534 | 8,544 el | )] R L I X (29 ~ (28np (38 v
YO849N-10-7 |BERJAYASPORTSTOTOBHD ~ |D | 07/11/2011 |BERNSTEIN | . 380000 | SE10 51281 5,558 el @402 5142 410 224 409 163 v
090572-20-7 | BIO-RAD LABORATORIES-CLA | | 09/15/2011 |BARCLAYS CAPITAL | =~ 6700 65181 ... BATS | o sAR (1959 (1988)) | Lo
05548)-10-6 |BJS WHOLESALE CLUBINC 09/15/2011 | BARCLAYS CAPITAL | = 664.00 | 394 340500 34050 | ((E1)] (R I L
092113109 |BLACKHILLSCORP. 09115/2011 |BARCLAYS CAPITAL |~ 211.00 [ 65931 | . 65441 R B P U IR -1 N .l o m L
Y0920U-10-3 _[BOC HONG KONG (HOLDINGS)LTD.  [D | 07/11/2011 |BERNSTEN | 100000 | 29491 3pddt 3311 N I R 26 M 364 ae)y . @) e £ v
099724-106 |BORGWARNERINC. 08/10/2011 | JP MORGANCHASE |~ 271.00| feszy 20051 o R N I N I IR 20,051 S @399 @3%9y L
SB24FZ-32-6 | BOSIDENG INTERNATIONAL HOLDIN |D | 07/11/2011 [BERNSTEN | 400000 1173 B V) (628 30 30| 20 1,020 ()] (TN (3 U
G13688-10-2 | BRILLIANCE CHINA AUTOMOTIVE HO D | 07/11/2011 |BERNSTEIN | = 400000 sttt AN 3,052 S stef 3. ... 8N 1oy r21] t200) v
109696-10-4 |BRINKSCOTHE 09/01/2011 |VARIOUS | 27000 6399 | 5510 A (P I 1 P N ()| 27 L
111337-10-3 | BROADRIDGE FINANCIAL SOLUTIO | | 07/01/2011 [PRIORYEARINCOME | [ | b Lo Lo
118759-10-9 | BUCYRUS INTERNATIONAL 07A2/2011 [DIRECT | 4771004 438,932 o AsAl o A% I IR I I I 4354260 | 3508 3%06| ~ L
S60434-85-9 |BUMIRESOURCES (B | 07/11/2011 | BERNSTEIN 199,00000 | 69568 | | 69,066 | 49,060 S84l S84 | . (58] . 69,066 (33181 2818)) sz U
$65366-51-0 BYDCO.LTD. ~ _|D | 0972212011 |BERNSTEN | 300000 68631 | 8270 2,551 Ses4l Seo4t 8| 8214 G4 asmp ey v
127387-10-8 | CADENCE DESIGN SYSTEMSINC. 09152011 | BARCLAYS CAPITAL |~ 809.00 | (0550 I 837 | o . B P S IR <1 I 92 (2] I L
S63093-03-3 |CAPITALANDLTD. (D | 07/11/2011 | BERNSTEIN | 1400000 | 345889\ | 43646 | 40,438 e 3637 | (839 43540 2820\ - (1770)  (8950) 682 U
Y1100L-16-0 |CAPITAMALL TRUST _|D | 0972212011 |BERNSTEN | 1400000 18611 212281 20,953 623 623 Qo) o 2081) 1288 @ a1y 484 v
Y1122V-10-5 | CAPITAMALLS ASIALTD. (D | 071172011 |BERNSTEN | 27,00000 | 32954\ | 45331 40777 50000 | 5009 (3%6)| 45230 (29291 (15205)| - (12276)| 440 v
141665-10-9 | CAREEREDUCATION CORP. -~ 09/15/2011 | BARCLAYS CAPITAL | =~ 43800 T8 00420 L I @redf @) Lo
142339100 |CARLISLECOS. . 09152011 | BARCLAYS CAPITAL | 17300 | 65601 ] 84531 R R PO I I P 50 IO (-5 61 L
Y1148A-10-1 | CATCHER TECHNOLOGY COLTD. _|D | 07/11/2011 [BERNSTEN | 100000 | 203 4362 4,391 106 2706|2812 U
564256-63-9 | CATHAY FINANCIAL HOLDING CO.LT D | 07/11/2011 |BERNSTEN | 1200000 18893 | 2360 22420 L I GRS 701 I -] 199 v
149150-10-4 | CATHAY GENERAL BANCORP 08/10/2011 | JP MORGANCHASE |~ 556.00 | SgAT L 8rer| o . B P (P I 4.1 | @ee2y) @20y 1 L
Y11757-10-4 | CATHAY PACIFIC ARWAYSLTD. ~ |D | 09/22/2011 |BERNSTEN | 700000 | LU0 D P 21885 | 19,479 2102 2002 T 21597 @, (0409 (040) 703 U
561878-55-9 | CHANG HWA COMMERCIAL BANKLT |D | 09/22/2011 |BERNSTEIN =~ | . 300000 el 2349 . . T O (P Ik (1) B @ (S0 43 v
$63134-90-2 | CHAODA MODERN AGRICULTURE (H |D | 07/11/2011 [BERNSTEN | 200000 | 802 oo ez 1,500 270 a1 S| 1,762 ()] S ©52) . (G0 8 U
563153-44-9 | CHAROEN POKPHAND INDONESIA * |D | 07/11/2011 |BERNSTEN | | 6,10000 | 1e40) sy 1248 L I w0 @ 1958 my oo 28y 2820 Xl v
163072-10-1 | CHEESECAKE FACTORY INC/THE 09152011 | BARCLAYS CAPITAL | 33500 | 92801 ] 0167 10,167 N P (CE141 I (CET4] L
S61895-38-9 | CHEIL INDUSTRIESINC. -~ D | 07/11/2011 |BERNSTEIN | 10000 1809 10208 10,298 5891 922 LS AN U
$61902-28-4 | CHENG SHIN RUBBER INDUSTRY CO D | 09122/2011 |BERNSTEN | 300000 6640 | TAB8 | S O I I A @l (CZ3)] (S0 I 138 v
168615-10-2 | CHICOS FAS INC. 09/15/2011 | BARCLAYS CAPITAL 484.00 6,559 7,363 7,363 (804) (804) 48 L
(@) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues 310.
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SBOCCO-MS-2 | CHIMEI INNOLUX CORP. -~ D | 07/11/2011 |BERNSTEIN | = 200000 | 1267 2566 | 2769 | (109F (1091 )| 2571 LN I (Pl I ()] v
Y1375F-10-4 _|CHINA AGR-NDUSTRIES HOLDINGS [D | 07/11/2011 |BERNSTEN | 500000 5833 | U 56751 e ] 1eod4 | o2y 7301 20l I (A 10| R Y] 23 U
561896-57-7 |CHINAAIRLINESLTD. (D | 077172011 |BERNSTEN | 800000 | 52831 | 63931 7,101 )] T R (463)| (@23)) 644 287 (M9 (a8 Y
SBBSFR-F2-4 | CHINA CITIC BANKCORP (D | 07/222011 | DIRECT =~~~ | 8020000 | 50631 || B P N R I D B 5 ... 5083 50831 v
SBIWOJ-F2-4 |CHINACITIC BANKCORP.LTD. D | 09/22/2011 |BERNSTEN | 2300000 0225 | s 149161 2581 2518 | 52| 17547 g w24 @32 U
Y14369-10-5 | CHINA COMMUNICATIONS CONSTRU|D | 07/11/2011 [BERNSTEN | _ 1300000 | nA8 127851 DTN IR U I R 1398 M) 12785 @4 0303 (% 286 v
SB1HVJ-16-9 | CHINA COMMUNICATIONS SERVICE |D | 08/052011 |VARIOUS | 1200000 88771 L0 I - I aart A 6. . 788 @) @ )] 200 v
SBOBBZ-18-9 | CHINA COSCO HOLDINGS CO.LTD. |D | 09/22/2011 |BERNSTEN | 11,00000 | asar | 184z 11,665 L O T 1485 M) 13,148 (59)| .. (8562) (862 137 U
SBIYC2-B3-6 | CHINAHIGH SPEED TRANSMISSION |D | 09/22/2011 [BERNSTEN | 16,000.00 | 18596 | 163231 6,432 98491 | | 98491 46| 16327 ©2) (2869 @7 679 U
BOAOJP-WY-3 [CHINALIFE INSURANCE CO. LTD. (C [D | 0824/2011 |VARIOUS | 11,00000 ) EANET D P SINECH 44924 6736 L 6736 69| 51728 (| (344 - (13618)) 611 v
SB4Q2T-X3-8 | CHINA LONGYUAN POWER GROUP C|D | 09/22/2011 |BERNSTEIN | . 500000 | 3832 | 53161 4,580 £ I D sy T 32 @4) (468 (1489 37 U
Y14896-11-5 | CHINAMERCHANTS BANK CO, LTDH|D | 07/11/2011 [BERNSTEN | - 400000 | 95471 LUCICH I 10,096 (P O T 1964 18] 11676 @0 (2088)  (2128) 266 U
SBS7JY-242 | CHINAMINSHENG BANKING CORP. L (D | 09122/2011 |BERNSTEN | 1700000 12963 | 15882 14,547 LSO I I P 1300 AT 15894 o4y @8 @yl 236 v
SB1VRC-G6-2 | CHINAMOLYBDENUM CO.LTD. - |D | 09/22/2011 |BERNSTEIN | 200000 | 992 Coo e o B I I R [ I 1,639 mp.. . ®48) .. ©nf U
Y1499)-10-7 |CHINAMOTORCORP. D | 07712011 |BERNSTEN = | 500000 SSSLL AT29\ 0 A%9T| 1) T I e .. (185 .. Aty 22 ST LN I v
SBOY91-C1-6 | CHINA NATIONAL BUILDING MATERI |D | 07/11/2011 |BERNSTEN | 1200000 | . 6476 | 15850 | 13,752 Wl 1err 2] 15650 (%3)| 10880 | 10827 155 U
SB29MX-56-1 | CHINA NATIONAL MATERIALS CO. LT D | 09/22/2011 | BERNSTEIN | 10,000.00 | RGN I B 9407 | 1615 200 20 T 94N (10 @490 @480 55 U
565609-95-0 | CHINAOILFIELD SERVICESLTD. ~~ |D | 07/11/2011 |BERNSTEN = | = 200000 EEAT I 3856 | 4,332 (S20)] I R @ 3. 38% any. ()] (Gl I 50 v
5§62060-84-3 | CHINA PETROCHEMICAL DEVELOPM D | 07/11/2011 |BERNSTEIN | 200000 | 28% ) ] 24411 o o A P R IR, 91 185 240 U
SB2PFV-HT-2 | CHINA RAILWAY CONSTRUCTION CO| D | 09/22/2011 | BERNSTEIN | 2650000 | 16958 | 26407 | 21,346 antdy b aTia 49| 26109 95 .(0058) . OI80) 365 U
SB297K-M7-5 | CHINARAILWAY GROUPLTD. D | 09/22/2011 |VARIOUS | 5700000 222 | BOTI| 32,783 Rl N D 5625 62| 38470 (136)|  (16073)) ~ (16209) 435 v
G2113L-106 | CHINA RESOURCES CEMENT HOLDI (D | 07/11/2011 [BERNSTEN | 2000000 | 0181 15800 1 15,180 eos | o f 608 12| 15800 @45) . 4d2r| 4382 116 U
Y15037-10-7 | CHINARESOURCES ENTERPRISE D | 07/11/2011 |BERNSTEN | 10,00000 | ST I 273 400701 ATT0 L (LN B B 273 (2] . 36 a40 89 v
BOAOGZ-YU-0 | CHINA RESOURCES POWER HOLDIN |D | 09/22/2011 |BERNSTEIN | = 200000 | 28391 40091 3,625 472 A 51 ... 410 ey (249 (283 69 Y
SBENSW-F4-7 | CHINARONGSHENG HEAVY INDUST |D | 07/11/2011 [BERNSTEN | 11,0000 | (£ 8 I D molzy oo T N (S I I I 11,012 20 B78e) o @red) 116 v
SBOIN7-MO-3 | CHINA SHENHUA ENERGY CO.LTD. D | 07/11/2011 |BERNSTEIN = | = 250000 2221 ety 10485 | 120y LA B I iy ) 9% L I 4 U
SBO18L-76-0 | CHINA SHIPPING CONTAINERLINES |D | 07/11/2011 |BERNSTEN | 5400000 | wes | 24042 23922 (L7 I R DR ‘o T2 24042 (122~ (63%) ~ (6518)| Y
Y1503Y-10-8 | CHINA SHIPPING DEVELOPMENT CO | D | 09/22/2011 | BERNSTEIN | = 400000 | 25190 55151 5,335 my my 41 . 5518 @) ot @) 94 v
Y1503W-10-2 | CHINA SOUTHERN AIRLINES CO.LT D | 07/11/2011 |BERNSTEN | 10,00000 | S703 | | 6412 6,120 200 200 T 6412 A5 . (] ()] B U
$6264048-7 | CHINA TAIPING INSURANCE HOLDIN |D | 07/11/2011 [BERNSTEN | 440000 10856 | 16996 | 13,526 adg L 3448|281 1699 (58)| (62821 (6340) v
S61972-85-7 | CHINA TRAVEL INTERNATIONAL INV D | 09/22/2011 |BERNSTEN | 20400000 | - 390811 494150 45899 344z sadzy By 441 (79 (10188))  (10363) a3 v
G215AT-10-2 | CHINA ZHONGWANG HOLDINGS LTD (D | 09/22/2011 (BERNSTEIN | 1440000 | 65931 ] 94351 8,022 L Y (P I 1AL 18] 943 34 @809 - (2843) 426 U
Y15093-10-0 | CHINATRUST FINANCIAL HOLDING C | D | 07/11/2011 | BERNSTEIN | =~ 100000 | 99 | 840 844 200 s 65 U
Y1613)-10-8 |CHUNGHWA TELECOM CO.LTD. ~ |D | 09/22/2011 |BERNSTEN | 700000 | 228081 | 24867\ 25,355 (488 (1058))  (2546)| 1072 v
171340-10-2 | CHURCH & DWIGHT CO. 09/15/2011 | BARCLAYS CAPITAL 578.00 24,797 23,911 23,911 886 886 98 L

(@) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues
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Description n
CITY DEVELOPMENTSLTD. ~~~ |D
CJ CHEILJEDANG CORP. P
CLECOCORP. . .
CLEvoco. .|D
COMFORTDELGRO CORP. LTD. D
COMMERCE BANCSHARES INC.
COMMERCIAL METALS CO. ‘
COMPAL ELECTRONICSINC.  ~~ |D
CONVERGYSCORP
CON-WAYINC.
COPARTINC
CORELOGICING. N
CORPORATE EXECUTIVE BOARD CO
CORRECTIONS CORP. OF AMERICA
COSCO CORP. (SINGAPORE) LTD. ~ |D
COSCOPACIFICLTD. D
COUNTRY GARDEN HOLDINGS CO. L | D
COVANCEINC.
CRANECO.
GSRCORP.LTD. P
CYPRESS SEMICONDUCTOR CORP
DAEWOO SECURITIES CO.LTD. ~ |D
DATANG INTERNATIONAL POWER G | D
DBS GROUP HOLDINGSLTD. ~ |D
DECKERS OUTDOOR CORP
DELUXECORP.
DIEBOLDINC.
DIGLCOMBHD .|D
DOLLARTREEINC.
DOMTARCORP.
DONALDSONCO.INC. -~~~ ‘
DONGFENG MOTOR GRP COLTD-H |D
DONGKUK STEEL MILL CO.LTD. (D
DOOSAN HEAVY INDUSTRIES & CON | D
DPL INC.

09/15/2011

BARCLAYS CAPITAL

3,651.00

110,031

110,424

44,681

15,031

12639
16,787

20,364

12 13 14
Current
Year's

Current Other Total

Year's Than Change
(Amort- Temporary in

ization)/ Impairment | B.J/A.C.V.
Accretion | Recognized | (11+12-13)
N O B
B O RN
................. (430)
o
e
................. (590)
.................. 880
N R RN
e
.................. 128
N N R 1
e

110,424

12
.. 2059

m
2963

e

—

(@) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues

310.
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of
During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
F Current Bond NAIC
0 Prior Year's Book/ Interest/ Desig-
r Number Year Current Other Total Total Adjusted Foreign Stock nation
e of Book/ Unrealized Year's Than Change Foreign Carrying Exchange Realized Total Dividends or
CUSIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at Gain Gain Gain Received Market
Ident- g | Disposal Name of of Consid- Par Actual Carrying Increase/ ization)/ Impairment | B.J/A.C.V. Change in Disposal (Loss) on (Loss) on (Loss) on During Maturity | Indicator
ification Description n Date Purchaser Stock eration Value Cost Value (Decrease) | Accretion | Recognized | (11+12-13) BJ/A.C.V. Date Disposal Disposal Disposal Year Date (a)
256135-20-3 |DR. REDDYS LABORATORIESLTD. A |F | 07/26/2011 [BARCLAYS CAPITAL | 50000 | e8| 184291 18,480 1] O R B G 184290 | ((E1)] mon| .. 320 L
261608-10-3 | DRESSER-RAND GROUP INC. 09152011 | BARCLAYS CAPITAL | = 511.00 | 2288 | 298 b 25,908 S| ey @620) L
¥23469-10-2 | E.SUN FINANCIAL HOLDING CO.LTD. |D | 07/11/2011 [BERNSTEN | 500000 | SIS I P 34261 O P I s e 2 Eo N U
27579R-10-4 | EAST WEST BANCORP INC. 09115/2011 [VARIOUS | 75600 124200 BI03 ) 15,703 € 20| IR 72 ) I 38 L
278265-10-3 |EATONVANCECORP. (| | 08102011 |JPMORGANCHASE |~ 264.00| S9B4 | | 8579 . A O FUR B cIL I B 0] N AT 48 L
SBIGHO-NG-7 |ENERGY DEVELOPMENT CORP, _|D | 09/22/2011 [BERNSTEN | 8700000 | (UEIEE D P 180731 5,846 LT I R D ey CH AL (19) . (1482) o (1848) 12 v
20358Q-10-9 |ENSCOPLCADS F | 082472011 |PRIORYEARINCOME | f 186 Lo
G3122U-14-5 |ESPRITHOLDINGSLTD. (D | 07172011 |BERNSTEN | 10000 3200 S8l 460 (1 I I P 2y oo 581 @ @59 . ()] 3 Y
Y2361Y-10-7 |EVAAIRWAYSCORP. D | 07/11/2011 |BERNSTEIN | 500000 | agmal 5665 6,330 @anl oo @4n| . (198 5685 250 (CL0)] (G1)] B v
$B2Q8Y-L0-2.|EVERGRANDE REAL ESTATE GROUP|D | 07/11/2011 |BERNSTEN | 100000 | o 780G 7| P I R D IR B 567 . XN '3 46 U
$63245-11-2 | EVERGREEN INTERNATIONAL STOR |D | 07/11/2011 |BERNSTEIN = | 800000 | 67581 U 7,859 (5] I N DR ©) . (@62 7527 ST (A1) I o Y
Y23632-10-5 | EVERGREEN MARINE CORP. (TAIWA | D | 09/22/2011 | BERNSTEIN | = 700000 | 38651 . 65381 O (P I o fok. o1 @78y 2984 175 v
303250-10-4 |FARISAACCORP. ~ 09152011 |VARIOUS | 58900 | EYEN R wose 17,059 | @) @iy 13 L
$63313-73-8 | FAR EASTERN DEPARTMENT STORE | D | 07/11/2011 [BERNSTEN | 1400000 | 2896 | 455 24,665 AN AN B &Ll P v
Y24374-10-3 |FAR EASTERN NEW CENTURY CORP D | 09/22/2011 |BERNSTEN | 400000 4268 6AT2\ s (199 (2005)  (220d4) 240 v
313747-206 |FEDERAL REALTY INVESTMENTTRU | | 09/15/2011 | BARCLAYS CAPITAL |~ 18500 | LTS I P 158821 AP I IR R R DR 15,882 . 29 290 124 L
S563350-30-0 | FENG HSIN IRON & STEEL CO.LTD. |D | 09/22/2011 |BERNSTEN | = 200000 | sre 3629 . 3,900 ] N I I ®4p. 020 3709 (101 I ST oo 153 U
Y2518F-10-0 | FIRST FINANCIAL HOLDING CO. LTD. |D | 07/11/2011 |BERNSTEN | 2500000 | 20894 BITN o 23,460 "s) o 2681))  (2568) v
33582V-10-8 | FIRST NIAGARA FINANCIAL GROUP | 09152011 | BARCLAYS CAPITAL |~ 1,741.00 | 18560 28895 23,895 B )| I G 0| B 219 L
343498101 |FLOWERSFOODSINC. 09/15/2011 |BARCLAYS CAPITAL | = 1,072.00 | 19807 L 2263 22,263 o 245) o (2456) 23 L
344849-10-4 |FOOTLOCKERINC =~ 09152011 | BARCLAYS CAPITAL | = 306.00 | 68171 6906 | O O I N @89 @89 50 L
Y26154-10-7 |FORMOSATAFFETACO.LTD. ~ |D | 09/22/2011 |BERNSTEIN =~ | 800000 | Tz 91811 O P I (G (T )] I (-2 I 445 v
349882-100 |FOSSILING _ | 0811012011 | JP MORGAN CHASE | 8900 [ I 9883 | e @23 @A) Lo
Y2618Y-10-8 | FOSUN INTERNATIONAL LTD. D | 09/22/2011 |BERNSTEN | 5300000 | aore 42765 | 38,957 6 S T D 3738 | T2p 42767 (164) (1525)|  (1.689)| 1,155 U
Y26428-10-8 | FRANSHION PROPERTIES (CHINA)L |D | 09/22/2011 [BERNSTEN | 400000 | 625 IR A ) 1,20 (AL I I P "y 20 1,324 ©f . (CEL)] ®9) . . 13 U
Y2642C-15-5 |FRASER&NEAVELTD. (B | 071172011 |BERNSTEN | 200000 LAY I B 10403 9,690 £52 I U a9 (e 10373 o7 (2 63 285 v
35914P-10-5 |FRONTEROL 07/01/2011 |DIRECT | | 675800 | 185,084 B L R [ A IR 1850840 L | N 391 L
302941-10-9 | FTICONSULTING INC. 09/15/2011 |BARCLAYS CAPITAL |~ 851.00 | . 30061 | 07 32,107 L @oan) @D L
$64116-73-4 | FUBON FINANCIAL HOLDING CO.LT [D | 07/11/2011 |BERNSTEN | 17,00000 | 3181 | 2686 23,794 e . 3dor) o 3%23f v
365558-10-5 | GARDNERDENVERINC. 08/10/2011 | JP MORGANCHASE | 15500 | 104090 | 1283 12,537 A )| I V)] I 8 L
361448-10-3 |GATXCORP. . | 0811012011 | JP MORGAN CHASE | 189.00 | 6102 A A (CR78)] )] I 51 Lo
G3774X-10-8 | GCL-POLY ENERGY HOLDINGSLTD. (D | 07/11/2011 |BERNSTEIN | = 50000 =70 I P 2851 o B I IS N I I 2850 @) @) 8 U
Y26926-11-6 |GENTINGBHD (B | 07/11/2011 | BERNSTEIN | = 7,50000 | L 26072 28,329 (LC) N R (1668) (20 26142 126 LICH 1830 74 U
S60576-80-8 | GENTING PLANTATIONSBHD D | 09/22/2011 |BERNSTEN | 1200000 7562 | 2720 24,938 @ar b (@04 - @r8)| - 32869 @9 (4e88)) - (6307) 182 v
Y27187-10-6 | GLOBAL LOGISTIC PROPERTIES LTD |D | 09/22/2011 | BERNSTEIN 2,000.00 2,660 3,266 3,375 (15) (15) (91) 3,269 99 (708) (609) U
(@) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues 310.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
F Current Bond NAIC
0 Prior Year's Book/ Interest/ Desig-
r Number Year Current Other Total Total Adjusted Foreign Stock nation
e of Book/ Unrealized Year's Than Change Foreign Carrying Exchange Realized Total Dividends or
CUSIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at Gain Gain Gain Received Market
Ident- g | Disposal Name of of Consid- Par Actual Carrying Increase/ ization)/ Impairment | B.J/A.C.V. Change in Disposal (Loss) on (Loss) on (Loss) on During Maturity | Indicator
ification Description n Date Purchaser Stock eration Value Cost Value (Decrease) | Accretion | Recognized | (11+12-13) BJ/A.C.V. Date Disposal Disposal Disposal Year Date (a)
Y27290-12-4 | GLOW ENERGY THBIO(ALIEN MKT) |D | 0711212011 [BERNSTEN | 10,000.00 | 62840 | 1286 12750 401 3M33) 38 357 v
G3978C-12-4 | GOME ELECTRICAL APPLIANCESHO (D | 07/11/2011 |BERNSTEIN | 2000000 | 85591 ... 8373 72000 el 148 28 833 @) 28 186 105 U
387328-10-7 | GRANITE CONSTRUCTION INC. 08/10/2011 | JP MORGANCHASE | = 33400 | 60001 ] 91991 b e G199 . G19f 43 L
391164-10-0 | GREAT PLAINS ENERGY INC. 09/15/2011 |BARCLAYS CAPITAL | = 2,258.00 | 44205 arses | arses | | @2m3) B2y 937 L
S67182-55-0 | GREATWALLMOTORCO.LTD. = |D | 09/22/2011 |BERNSTEIN = | 200000 2809 3285\ s 04— ()] o U
G41001-10-5_| GREENTOWN CHINA HOLDINGSLTD. (D | 071112011 [BERNSTEN | 500000 | 44601 ] 58401 5530 23| | 28| T 88A0 GO ass| (38 28 v
397624-10-7 |GREIFINC.(CLA) -~~~ | 07/01/2011 [PRIORYEARINCOME | | Lo Lo
Y2901E-10-8 | GS ENGINEERING & CONSTRUCTION|D | 07/11/2011 |BERNSTEN | 10000 122460 | WA masy e st ey U
S69131-68-8 | GUANGDONG INVESTMENTLTD. | D | 07/11/2011 | BERNSTEIN | 2600000 | (L2 8 I P B4l 18390 w3 | S I B I - YA IR )| I 6281 5581 334 u
$B4339-954 | GUANGZHOU AUTOMOBILE GROUP |D | 07/11/2011 |BERNSTEN | | 6,00000 | 204 1029 8204 89T E 1o %ty 1020 o (82)| 0 (3039) @09 o1 u
Y2933F-11-5 | GUANGZHOU R&F PROPERTIES CO. |D | 07/11/2011 |BERNSTEIN | 440000 61891 ] 6502 6202 290 L 9| ... .8892| @ @380) @3 240 U
S563669-99-8 |GUDANGGARAM _|D | 077172011 |BERNSTEIN | 100000 5860 | | 55251 A3 038 1036 49 5838 2T 65 224 R L
Y29975-10-2 | HANAFINANCIAL GROUP D | 07712011 |BERNSTEN | 20000 [0 U N 8936 | o Bese s (2200)) o (1,802)F 46 u
Y30327-10-3 |HANG SENGBANKLTD. D | 09/22/2011 |BERNSTEN | 40000 | 56707 | 68337 | 67377 94 94| 53| 68384 (48) (11429  (11677) 2,003 u
563818-28-0 | HANNSTAR DISPLAY CORP. D | 07112011 |BERNSTEN | 7000000 10059 | 13038 14250 (@8 (L] “se) 18078 586 | (3605)) @019 o f v
564077-68-8 |HANWHA CHEMICAL CORP. D | 07112011 |BERNSTEN | 10000 48431 £ [ VU IR R AR IR - 5 I I LI (ICN Y
415864-10-7 |HARSCOCORP. 08/10/2011 | JP MORGAN CHASE |~ 289.00 | 61381 ] 96851 b esss @s4n) BN 59 L
419870100 |HAWAIAN ELECTRIC INDUSTRIES IN | | 09/15/2011 | BARCLAYS CAPITAL | 87000 | 2240 2850 2650 (0] B E0] 539 L
404132-10-2 | HCC INSURANCE HOLDINGS INC. 09152011 | BARCLAYS CAPITAL | 124300 | 36283 | 40864 o864\ ] (5.581) . GS8N[ 180 L
42222G-10-8 |HEALTHNETINC. 09115/2011 |BARCLAYS CAPITAL |~ 747.00 | 195000 L BI5\ B775\ @2r4)y o @2ar4 St
42330P-10-7 _|HELIXENERGY SOLUTIONS GROUP I| | 08/10/2011 | JP MORGAN CHASE | 46200 | 65561 | .. L I O I I L2 I B o o L
Y31476-10-7 |HENDERSON LAND DEVELOPMENT |D | 09/22/2011 |BERNSTEN | 10,000.00 | 50519 | 3B 68861 83051 | | 8305| 230 77395 (472)|  (26405)  (26877)1 901 v
G4402L-12-8 | HENGAN INTERNATIONAL GROUP C |D | 07/11/2011 |BERNSTEIN =~ | = 250000 BTN 2839 21563 2245\ L 2245 20 28839 .. (S0 62 250 v
600544-100 ~|HERMANMILLERINC, 08/10/2011 | JP MORGANCHASE | 32400 | ST TOL e | (0] 7 L
G4403-106 | HIDILI INDUSTRY INTERNATIONAL D (D | 091092011 [VARIOUS | . 2400000 | 20208 26816 20280 6460 | 6460 76| 26816 (132)f  (6476)|  (6608) 2 u
431475-102 |HILL-ROMHOLDINGSINC. .~~~ 09152011 | BARCLAYS CAPITAL | =~ 22300 | 68161 ... 10262 022 Ba0) - (BMe)| 50 L
404251100 HNICORP. 08/10/2011 | JP MORGANCHASE | 36300 | 61921 ] 92611 b ey (3.069) (3089 LS R |
436106-10-8 |HOLLYFRONTIERCORP =~ 08/10/2011 | JP MORGAN CHASE |~ 12200 | 8291 | 8008 | ol sk 220 220 R L
Y36861-10-5 |HON HAI PRECISION INDUSTRY CO. [D | 07/11/2011 |BERNSTEN | 3200000 1075020 ey 129846 | 835 | - (22779)|  (22044) u
Y33370-10-0  |HONG KONG & CHINA GAS CO. LTD. D | 07/11/2011 |BERNSTEN | 10,000.00 | 2494\ 22485 | 21400 | 1085 1085 30| 22485 ()| 1086 1009 269 u
Y36503-10-3 |HONGLEONGBANKBHD =~~~ D | 07712011 |BERNSTEN = | 330000 14960 | 10201 9885 BO| 380 2 10238 309 a2l 472 [C3 I v
564364-50-8 |HONG LEONG FINANCIAL GROUP BH D | 07/11/2011 |BERNSTEN | 19,000.00 | G I 552691 54990 1007 b 10071 (519)|  55482) 2088 27601\ 2005 1132 U
Y37129-14-8 |HOPEWELL HOLDINGSLTD. ~ D | 09/22/2011 |BERNSTEIN | 7,00000 | 2079 2386 | 21998 386 L 386 | o 2r| o 2An) o OnDf 0 (1589)] (1882 404 U
$6116246-7 _|HOPSON DEVELOPMENT HOLDINGS [D | 07/11/2011 |BERNSTEN | 3200000 304931 | 3336 34400 o oresT | b 1887 49| 36336 (129)] (G718 (B8 705 v
Y3194T-10-9 |HTC CORP. D | 07/11/2011 | BERNSTEIN 1,000.00 34,039 36,382 36,517 881 (3,359) (2,478) U

(@) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues 310.
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0 Prior Year's Book/ Interest/ Desig-
r Number Year Current Other Total Total Adjusted Foreign Stock nation
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$64118-77-1 | HUA NAN FINANCIAL HOLDINGS CO. |D | 09/22/2011 [BERNSTEN | - 400000 | 23851 30521 N P (PSR IR 1 asn| . (G)] I (0] 31 v
Y3744A105 |HUANENG POWER INTERNATIONAL 1D | 09122/2011 |BERNSTEN | 1400000 S8I3 | | 8543 TAY e e 1y 8550 (8) . @839 @ETD 385 U
443510-20-1 |HUBBELLINC.(CLB) ~ 08/10/2011 | JP MORGANCHASE | = 12000 | 60031 ] 79641 O P I 5 oo (860 (1.960) 46 L
446413106 | HUNTINGTON INGALLS INDUSTRIES 09115/2011 |BARCLAYS CAPITAL |~ 25200 | U D P CYECH R R D I L BN A0 I V100 I L
Y3780D-10-4 - |HUTCHISON PORT HOLDINGS TRUS |F | 09/22/2011 |BERNSTEN | 1200000 [ N N 10160 o P I I R R P 10,160 B N 14| I AT 220 U
449162-106 |HYSAN DEVELOPMENT CO.LTD.  |D | 09/22/2011 |BERNSTEIN | 400000 | L I 183611 14,136 Gea) (S64)f 10 18376 ©3)) .. (G518 (6250 309 v
Y38362-10-0 | HYUNDAI ENGINEERING & CONSTRU|D | 07/11/2011 |BERNSTEN | = 10000 82041 Rz sy M ol I S I v
564058-69-6 | HYUNDAI MERCHANT MARINE CO.L (D | 07/11/2011 |BERNSTEN | = 10000 31061 ] sar| R (P I 1 185 @309) 00 U
S564510-66-2 | HYUNDAI MIPO DOCKYARD CO.LTD. | D | 07/11/2011 |BERNSTEN | = 10000 7oss | 20075 20,119 1093 @24 @3 U
Y3849A-10-9 |HYUNDAIMOBIS (D | 0712011 |BERNSTEN 10000 386191 | 28123 b 28,123 1686 8810|1049 | v
$64510-22-5 |HYUNDAIMOTORCOPRF (D | 07172011 |BERNSTEN | 10000 LT8R P 59541 O I T dty 8t wrzy oo U
Y3850E-10-7 |HYUNDAI SECURITIES CO.LTD. D | 07/11/2011 |BERNSTEN | 100000 | (SN I P B2 o R O P (S I 13,297 et @) (1384 376 v
45104G-10-4 |ICICIBANKLTD.ADS _|F | 0772612011 | BARCLAYS CAPITAL | = 300.00 | 1wy 15352 15,192 ' LU S P 15,352 Coo 2200 (200 186 L
451107-106 |IDACORPINC. 09152011 | BARCLAYS CAPITAL | 142000 | 53855 | S5979 0 55,979 BN S I 27 50| I 426 L
45168D-10-4 | IDEXX LABORATORIESINC. 08/10/2011 | JP MORGAN CHASE | =~ 8300 LAY D L [P R N I LA I 520) Go) Lo
452526-106 |IMMUCORINC . 08/22/2011 |DIRECT | 432000 1meed0 | | 88792 o R Y (P T D D 88,792 R AN 5. R L
Y71244-10-0 |INDO TAMBANGRAYAMEGAH D | 07/11/2011 |BERNSTEN | =~ 100000 | 55441 | S7671 5646 | Mty b w0 M) . . 5780 380 p (568)| .. (CE)] 38 U
562839-79-0 | INDOFOOD SUKSES MAKMUR D | 07/11/2011 |BERNSTEN | 1050000 [0S R N 6024\ 5,697 - I D i Y C2 B A 28| 84| e v
SB5VAS-12-3 | INDORAMA VENTURES THBT(ALIEN |D | 07/12/2011 [BERNSTEN | 300000 | st 48261 I O T (S I I B 4,785 9 (CE1)] I (10 I 19 U
Y7130D-11-0 |INDOSAT (D | 07/11/2011 | BERNSTEIN | 11,500.00 | 68941 | A 6,904 L T D Sy ()] I 2 42 (CET0] B33 U
45666Q-10-2 |INFORMATICACORP. (| | 09152011 |BARCLAYS CAPITAL | 37500 | (L0 R 203211 o o (I 20,321 G| | I L
456788-10-8 |INFOSYSLTD.ADR =~ _|F | 07/26/2011 | BARCLAYS CAPITAL | 50000 | 867 762 38,040 @2 @) 33,762 BN A LS| I L0 | I 212 L
457153-10-4 | INGRAMMICROINC. (CLA) . | 0911512011 | BARCLAYS CAPITAL | 541001 97041 102020 0202 @) @l Lo
Y4084K-10-9 | INOTERAMEMORIES INC. D | 09/22/2011 |BERNSTEN | 17,00000 | arnel oo 105200 10,609 Gan| . (God8)| o (6489) Y
458118-10-6 | INTEGRATED DEVICE TECHNOLOGY | | 08/10/2011 |JP MORGAN CHASE | ~ 110000 | 60911 ] 93041 B A P I A S22l e23) L
450044-10-3 | INTERNATIONAL BANCSHARES COR | | 08/10/2011 | JP MORGANCHASE | 41200 SeA3 | | 6940 B P oo es oy e L
Y39128-14-8 | INTERNATIONAL NICKEL INDONESIA D | 07/11/2011 |BERNSTEN | 5750000 | 2754 | g4zl 31,179 B T R 34ty 380 31,910 JI3T0F B829)| . (2189) 671 Y
460254-10-5 | INTERNATIONAL RECTIFIER CORP. 09115/2011 |BARCLAYS CAPITAL |~ 301.00 | 66131 | 92541 N (P I U 2oVl I VS| St
460335-20-1 | INTERNATIONAL SPEEDWAY CORP. (| | 09/15/2011 | BARCLAYS CAPITAL | 35800 | 8627 | 0498 10,498 U I | R 24| 64 L
460695-10-9 |INTERSILCORP-CLA . 09152011 | BARCLAYS CAPITAL |~ 65400 | [£::10 IR P 9506 | o i B R I 2L I N (0] I (.7 8 L
564599-30-1 |INVENTECCORP. D | 09/22/2011 |BERNSTEN | 1300000 Atz 7280\ 7462 LEC I I (TCH I @49 Tl (1o @M2)) - @512)) O v
Y41763-106 |IOICORP.BHD D | 07112011 |BERNSTEN | 1400000 | LAY N B 6756 26438 449 | A 9y 26818 g1ty o) @ron) 369 U
$68906-03-1 |IRPC PUBLIC COLTD THBI(ALIENM |D | 07/12/2011 [BERNSTEN | 6500000 | (0 I P naery o O I R P B D 11,084 210 8 80 194 U
Z38053-16-3 |ISHARES MSCI INDIA INDEXFUND1 |F | 07/26/2011 |VARIOUS 24652000 | 18,217,368 | 19250322 | 12,844,106 |  (199021) 1032984 | (1231978)) | 18217368 | 1 N N v
45068B-10-9 | ITT EDUCATIONAL SERVICES INC. 09/15/2011 | BARCLAYS CAPITAL 202.00 14,198 14,923 14,923 (725) (725) L

(@) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues
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426281101
472319102
47714310
$60055-04:3
$60003-05.0
968223206
867261022
$6683449:0
485170302
YA58AB-10-7
$64909-17-9
488401100
489170100
G52440-107
$64913-18:9
497266-106
Y48406-10:5
YABTIN0-0
YA9B9N-10-1
VAT153-104
$63400-782
512607-108
512615-10-1
513847-10:3
516096-10-1
$66937-72:3
Y5285T-100
$6520066:0
$B3978-G85
G5496K-10-8
§3217R-207
532191109
G54856-102.
532791100
533900-10-6

©.0.0.0.0

.O

o

09/15/2011
08/10/2011
09/15/2011
0912212011
0711112011
09/15/2011
07/11/2011
07/11/2011
08/10/2011
0711112011
0810912011
09/15/2011
08/10/2011
0912212011
07/11/2011
09/15/2011
07/1/2011
0711112011
07/1/2011
0912212011
0711112011
09/15/2011
081012011
09/15/2011
09/15/2011
0912212011
07/1/2011
0912212011
0711112011
07/1/2011
081012011
09/15/2011
07/1/2011
09/15/2011
08/10/2011

JP MORGAN CHASE

7 8 9 10 Change in Book/Adjusted Carrying Value
1" 12 13 14 15
Current
Prior Year's
Year Current Other Total Total
Book/ Unrealized Year's Than Change Foreign
Adjusted Valuation (Amort- Temporary in Exchange
Consid- Par Actual Carrying Increase/ ization)/ Impairment | B.J/A.C.V. Change in
eration Value Cost Value (Decrease) | Accretion | Recognized | (11+12-13) BJ/A.C.V.
...... 6,499 BT A D P
...... 5,756 UYL A R
...... 6,610 oooemzy AU B P
...... 8,169 oo 15196 13750 1411 B O
...... 10,274 e 986 (257) B I 14 .
...... 6,599 AU D A Y P
‘‘‘‘‘ 10330 009 o 8869 257\ o f | 2T (1)
...... 5,783 S Ane AU R
...... 8,469 oo 908 A D P
...... 5,078 A0 A R
...... 32,644 AU D e AU R P
...... 12,494 U D L A D P
...... 6,171 SR () . N T P
...... 18,485 oo sAszy 2841 2768 B S I
‘‘‘‘‘ 9765 ... 0888\ o tere) o (o2np o ey 8
...... 17,200 oo Me208 ) AU R
...... 10,642 oo 10296 A D P
...... 2,958 | I3 A R
...... 70,182 U1 o R AU Y P
...... 20,284 o228y 720 (§) P R )] I (L)
...... 41,336 oo sees 37224 1,909 R B B
...... 27,494 AU D 2l I A R P
‘‘‘‘‘ 6008 | o p I8
...... 6,603 U AU R
...... 23,561 IR o A Y P
...... 2,037 oo %38 4550 . 822 AU 2
...... 11,224 BRI L AU R P
...... 29,143 oo sp082) A D P
...... 27,264 IR i R T P
...... 3,211 B L N 2 2454 R A
‘‘‘‘‘ e O 22 [ [N (U IR DU I
...... 6,593 IR £-1 4 B A Y P
...... 13,230 oo 12006 11079 1,008 B I L S I
...... 8,945 R0 A R
6,070 7,793

(93)

1882

A
- (1.066)
(112

crr.ccr.r.r

—.r.c.r

(@) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues




11603

Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE D - PART 4
Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of

During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
F Current Bond NAIC
0 Prior Year's Book/ Interest/ Desig-
r Number Year Current Other Total Total Adjusted Foreign Stock nation
e of Book/ Unrealized Year's Than Change Foreign Carrying Exchange Realized Total Dividends or
CUSIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at Gain Gain Gain Received Market
Ident- g | Disposal Name of of Consid- Par Actual Carrying Increase/ ization)/ Impairment | B.J/A.C.V. Change in Disposal (Loss) on (Loss) on (Loss) on During Maturity | Indicator
ification Description n Date Purchaser Stock eration Value Cost Value (Decrease) | Accretion | Recognized | (11+12-13) BJ/A.C.V. Date Disposal Disposal Disposal Year Date (a)
Y5281M-11-1 |LINK REAL ESTATE INVESTMENT TR |D | 09/22/2011 [BERNSTEN | | 6,00000 | 21080 | 191881 18,908 L T R 210 ST 19197 o4 1988 ) 852 Y
501889-20-8 |LKQCORP (| | 08102011 |JPMORGANCHASE |~ 270.00 | 6059 [AFAN o . A O (R I A1 7. S| oen) e L
SBSGKL-Y9-4 | LONGFOR PROPERTIES CO. LTD. |D | 07/11/2011 [BERNSTEN | 11,500.00 | 202209 | 160871 16008 | 86| | 66| 12| 16087 (46)) . 4t88)  4md2) 17 Y
G5636C-10-7 |LONKING HOLDINGSLTD. (B | 07/11/2011 | BERNSTEIN | = 400000 | 22141 2588 | 1641 7 N B 22 ... 2588 (5] I @69) . (C15)] I 51 v
546347-10-5 |LOUISIANA-PACIFIC CORP. 08/10/2011 | JP MORGANCHASE | = 994.00| 6044t 8423 | F N O T N s B 1) I VX 151 I L
Y52748-109 LSCORP (D | 07172011 |BERNSTEN | 10000 105420 94651 B R D I s LUl X LVCH v
549271-10-4 |LUBRIZOLCORP =~ | 09116/2011 |\ VARIOUS | 388000 s86190 | S0768 1 | 5207681 | 28511 28511 L2 I Lo
N53745-10-0 | LYONDELL CHEMICAL COMPANY:CL |R | 07/20/2011 |VARIOUS | | 493,169 ooz 626,306 | (66213) | ] ®213)) | 206,234 .. 196935) 196935 | L
S66008-79-8 | MAANSHAN IRON & STEEL CO.LTD. |D | 07/11/2011 | BERNSTEN | 10,000.00 | 452 | 55081 5,330 LIE2 I IR D mwy 41 5508 ] ©60)| (CI0)] I 69 U
550778-40-2 | MAHANAGAR TELEPHONE NIGAMLT |F | 07/26/2011 |VARIOUS | 1400000 28673 | 426221 33,880 8,742 B 4] A B 33,538 B I 0] IR 2151 I L
Y54671-10-5 |MALAYANBANKINGBHD ~ D | 09/22/2011 |BERNSTEN | 2740000 | 0044 80922 | 75818 55001 | 5590 (10 81,198 1081 B218)| . @1%4) 1,905 U
$61881-934 | MALAYSIA AIRPORTS HOLDINGS BH |D | 09/22/2011 [BERNSTEN | 500000 | 94901 | 108841 10,936 G24) ©22))  (14e) U
Y54195-10-5 | MALAYSIA MARINE & HEAVY ENGINE | D | 09122/2011 |BERNSTEN | 400000 (LN R N s o I T Y PR D B 11,238 B39 (2o22)) - e4en| v
Y56461-10-9 | MALAYSIAN AIRLINE SYSTEMBHD D | 07/11/2011 |BERNSTEN | 4480000 | 25| 20883 30431 AL I Y P an|. .. @4 2990 1813 (@882)| (7369 U
Y57628-10-5 |MANDOCORP. D | 07112011 |BERNSTEN | 10000 0373 L Xl R O (A R R I I G AL 8438 82000 v
564563-10-4 | MANTECH INTERNATIONAL CORP. (C| | 09/15/2011 | BARCLAYS CAPITAL | = 19400 | 65400 ] 8as4| R P I B (P I (0] 81 L
573284-10-6 | MARTIN MARIETTA MATERIALS INC. 09115/2011 |BARCLAYS CAPITAL | = 10500 | 24l sf2r1 B R D I S 80 (1803 84 L
Y58460-10-9 |MAXISBHD D | 09/22/2011 |BERNSTEN | 3700000 625531 . 68168\ ol 68,506 @284 (2669)  (6983)| v
584690-30-9 | MEDICIS PHARMACEUTICAL CORP. 09152011 | BARCLAYS CAPITAL | = 170.00 | 65041 ] 62471 R I LAl I 2811 L0 4 L
58502B-10-6 |MEDNAXINC. 09/15/2011 |BARCLAYS CAPITAL |~ 127.00 | 8378 | 9468 | A (P I F S o) e L
587200-10-6 | MENTOR GRAPHICS CORP. 09152011 | BARCLAYS CAPITAL | = 87300 | 9225 | 12945 12,945 BN CTE)| B CYEL)]| B L
589400-100 | MERCURY GENERAL CORP. 09152011 | BARCLAYS CAPITAL | = 27600 | 10868 | "2 o T N I I I IR 11,293 P 628 . ®28)) 331 L
SB42SRM0-5 | METALLURGICAL CORP. OF CHINAL [D | 09122/2011 |BERNSTEN | 6400000 1240 | 39851 82421 370\ g0 611 .. N7 (6| (16572))  (16,733) a8 v
$65144-42-0 | METROPOLITAN BANK & TRUST CO. |D | 09/22/2011 |BERNSTEIN | 400000 6182 66241 6,288 E20 R N STp 3. 661 @) ... @67 @89 62 U
592688-10-5 | METTLER-TOLEDO INTERNATIONAL || | 08/10/2011 |JP MORGANCHASE | 4400 | 61701 ] RS O P S I )] I )] I L
594901-10-0 |MICROS SYSTEMSINC 09152011 | BARCLAYS CAPITAL | = 676.00 | 326331 | BAG AL (U eonf L
602720-10-4 | MINE SAFETY APPLIANCES CO. 08/10/2011 | JP MORGANCHASE | = 207.00 | 58621 | [0 .3 s (88)) (88 54 L
SBOWDS-H8-6 | MIRAE ASSET SECURITIES CO.LTD. |D | 07/11/2011 [BERNSTEN | 40000 1 178ee | | w2 o N O T Y I 19,247 CAI0TER48) (1381 226 U
Y60847-10-3 | MITAC INTERNATIONAL CORP. ~~ |D | 09/22/2011 |BERNSTEN | 5400000 23067 | 247200 19,832 el 48| . (669)| 24819 o @) aTsyy 8 v
608190-10-4 | MOHAWK INDUSTRIESINC. 08/10/2011 | JP MORGANCHASE |~ 137.00| 5955 | . o421 A I D 0. B N AL I CA L) I L
566094-45-9 | MOTECH INDUSTRIESINC. D | 0811272011 |VARIOUS =~ | 100000 | 281 | Anor anoy o Ll 83 @29 XN v
SBANO7-J9-9 | MSTAR SEMICONDUCTORINC. ~ D | 07/11/2011 |BERNSTEN | 70000 40000 63511 o - R (PO I 1 090 4r6) @367} U
S566214-27-1 |NANKANG RUBBER TIRE CORP. | D | 09/22/2011 |BERNSTEIN | = 300000 | 48991 46191 4,879 A I Y D L B 1) I X ®3) 281 UCH B 82 U
Y62061-10-9 |NANYAPLASTICS CORP. _|D | 0972212011 |BERNSTEIN | 300000 6637 | 8863 | o . b 8808 (288))  (1880)  (2168) 390 v
Y62066-10-8 | NANYA TECHNOLOGY CORP. D | 09/22/2011 | BERNSTEIN 14,000.00 1,864 7,651 7,838 120 120 (267) 7,691 (105) (5,722) (5,827) U
(@) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues 310.




81603

Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE D - PART 4
Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of

During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
F Current Bond NAIC
0 Prior Year's Book/ Interest/ Desig-
r Number Year Current Other Total Total Adjusted Foreign Stock nation
e of Book/ Unrealized Year's Than Change Foreign Carrying Exchange Realized Total Dividends or
CUSIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at Gain Gain Gain Received Market
Ident- g | Disposal Name of of Consid- Par Actual Carrying Increase/ ization)/ Impairment | B.J/A.C.V. Change in Disposal (Loss) on (Loss) on (Loss) on During Maturity | Indicator
ification Description n Date Purchaser Stock eration Value Cost Value (Decrease) | Accretion | Recognized | (11+12-13) BJ/A.C.V. Date Disposal Disposal Disposal Year Date (a)
638620-10-4 | NATIONWIDE HEALTHPROPERTIES || | 07/11/2011 |VARIOUS =~ | = 762800 | 3288811 | 388811 3258811 | Ao B N L
62886E-10-8 INCRCORP. 09152011 | BARCLAYS CAPITAL | = 91200 | (L I 7ers | o R T B I I wers o4 o4 L
V67005-12-0 | NEPTUNE ORIENT LINESLTD. D | 09/22/2011 |BERNSTEN | 2500000 | 28716 | 43908 | 41173 3081 || 3008 |  (350) 43830 | 2381\  (17495))  (15114)) 921 U
64126X-20-1 |NEUSTARINC. (CLA) N 09/15/2011 |BARCLAYS CAPITAL |~ 1,380.00 | . 4TSS 35,971 o R T Y I 35,967 o2y 21 L
Y63084-12-6 | NEW WORLD DEVELOPMENT CO. LT |D | 07/11/2011 |BERNSTEN | 700000 10866 | 14890 | 13,230 e 16400 20| 14890 G @2y @24 %0 v
649445-10-3 | NEW YORK COMMUNITY BANCORP | 09152011 | BARCLAYS CAPITAL | 226400 | 2380 | 721 36,972 BN (23 N ()] I 566 L
651567-10-7 |NEWMARKETCORP . | 0811012011 | JP MORGAN CHASE | 41000 5994 | L1 N A (A S (R (S ISR (112 IS I (19 o (t1ee)) ) Lo
(665318-10-0 | NINE DRAGONS PAPER HOLDINGS L (D | 09/22/2011 |BERNSTEN | 10,000.00 | - 65651 ] 13031 7,997 S5 T P EALEE IS o A ALK @) 4558 @5 3 Y
655663-10-2 |NORDSONCORP. 09/15/2011 |BARCLAYS CAPITAL |~ 65000 | . 2895 | 35641 33,564 I C)] I ) I 150 L
67019E-10-7 INSTAR 09/15/2011 | BARCLAYS CAPITAL | =~ 651.00 | 24931 8190 b 28190 L (GO - @) 234 L
67073Y-106 NVENERGYINC. 09/15/2011 | BARCLAYS CAPITAL | 187200 | 0760\ VAT 29,474 Cooanep o any 449 L
629441-10-5 |INVRINC. . 09115/2011 |BARCLAYS CAPITAL |~~~ 4600 28822 | 335851 o T P I I B 33,585 B I -] I Y] L
666897-11-0 |NWSHOLDINGSLTD. (B | 071172011 |BERNSTEN | 100000 | 1422 oo ka8 15160 0T o7y Sl 1,628 @ (] B @8 48 U
Y6421B-10-6 | OLAMINTERNATIONALLTD. = D | 09/22/2011 |BERNSTEN | 200000 | 1z 52011 4,825 A4 MA@ 5,208 46 (1340 (294 v
680665-20-5 |OLINCORP. 09/0972011 |VARIOUS | 329001 80771 TR e (e (1)) e Lo
681936-100 | OMEGA HEALTHCARE INVESTORS 09152011 | BARCLAYS CAPITAL |~ 369.00 | 67561 ] el o . A (P I 1. CofLo.qoos) (1,008 148 L
S66591-16-5 | ORIENT OVERSEAS (INTERNATIONA | D | 07/11/2011 |BERNSTEIN | 50000 32381 4888 | 4,850 By 2B 18 4888 @5, (1828  (1683) 1,162 U
686239-20-1 |OSHKOSHCORP _ | .| 09/15/2011 | BARCLAYS CAPITAL | = 33600 | 6755 oss4| T P A P U T I A I G| L
Y64248-20-9 | OVERSEA-CHINESE BANKING CORP. | D | 07/11/2011 |BERNSTEIN =~ | 400000 0723\ | 318601 30265 70z b 1702 o (01)) 31766 1860 | (2903) o (1.043) 469 U
690368-10-5 | OVERSEAS SHIPHOLDING GROUP IN| | 09/15/2011 | BARCLAYS CAPITAL | 36100 | 65521 | . 04911 10,491 BNk )| I ) IR 158 L
695156-10-9 | PACKAGING CORP. OF AMERICA 09152011 |VARIOUS | 59800 1933 | ATl 17,437 BN G200 I 1)) 120 L
69840W-10-8 | PANERABREAD CO.CLA L 08/10/2011 | JP MORGANCHASE |~ 61.00| 61561 ] 7489 A P I £ syl L
699173-209 | PARAMETRIC TECHNOLOGY CORP. | | 08/10/2011 | JP MORGANCHASE | 34600 6025 TRO8 | e syl (e Lo
560304094 |PARKSONHOLDINGSBHD ~~ |D | 07/11/2011 |BERNSTEIN = | 280000 | 5506 | | 53731 4,908 ST SIy e 53 L 200 200 U
Y6802P-120 |PCCWLTD. (B | 07/11/2011 | BERNSTEIN | = 100000 | 442 2 1 R O (S I a5 A . oo 13 U
700631-10-5 |PENTARINC ~ (| | 08102011 |JPMORGANCHASE |~ 196.00| 61071 4y o . A O R I (1AL | aeon) o asory 39 L
S67197-64-0 | PERUSAHAAN GAS NEGARA D | 09/22/2011 |BERNSTEN | | 800000 | 33291 | 40231 3,937 EC I R DR 9 &) ... 4031 186 (888)| (] 35 U
Y6883Q-10-4 |PETROCHINACO.LTD. (D | 07/11/2011 | BERNSTEIN | 1400000 | 2085 | Bty 18,298 S I D 3| 56 18741 (95)) 22000 214 356 U
566959-38-8 |PETRONASDAGANGANBHD D | 07/11/2011 |BERNSTEN | . 3,20000| 18AS L 12,187 2 I R 38| . (238) 11987 55| 5893  64e8| v
716768-10-6 |PETSMARTINC . 091152011 |VARIOUS | 957.00 | asaty ans8t| o T e (P I P B 41,581 N ) 2600 134 L
718252-10-9 | PHILIPPINE LONG DISTANCE TELEP |D | 07/11/2011 |BERNSTEN = | 140000 I 87259 | 81929\ 4488\ 1| 44881 WS 87572 610 | (11405 (10795) 3245 ¢ v
567284-69-5 |PHISON ELECTRONICS CORP. D | 07/11/2011 |BERNSTEIN | 100000 53501 . 6464 | o . oo | Base 8201 o asen s U
S66733-65-0 | PIXART IMAGING INC. (B | 07/11/2011 | BERNSTEIN | = 8,000.00 | 28060 | 35656 | 19,892 8001 800 | . (699 35656 12291 (8825)  (715%) U
727493-10-8 |PLANTRONICSINC 08/10/2011 | JP MORGANCHASE | =~ 21500 | 6705 reez| T o 1882 s asn i L
Y70263-10-1 | PLUS EXPRESSWAYS BHD D | 09/22/2011 | BERNSTEIN 106,700.00 153,920 150,822 157,061 (3,868) (3,868) (1,732) 151,46 1,738 721 2,459 3,124 U
(@) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues 310.
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of

During the Current Quarter

Disposal
Date

Name of
Purchaser

Number
of
Shares
of
Stock

Consid-
eration

Par
Value

Actual
Cost

9 10

Change in Book/Adjusted Carrying Value

Prior
Year
Book/
Adjusted
Carrying
Value

Unrealized
Valuation
Increase/

(Decrease)

Total
Foreign
Exchange
Change in
B/AC.V.

16

Book/
Adjusted
Carrying
Value at
Disposal

Date

Foreign
Exchange
Gain
(Loss) on
Disposal

Realized
Gain
(Loss) on
Disposal

Total
Gain
(Loss) on
Disposal

20

Bond
Interest/
Stock
Dividends
Received
During
Year

21

Maturity
Date

22

NAIC
Desig-
nation
or
Market
Indicator

(@)

1 2 3
F
0
r
e
CUSIP i
Ident- g
ification Description n
69349H-10-7 |PNMRESOURCESINC.
731068-10-2 | POLARIS INDUSTRIES INC.
Y7057U-10-3 | POLARIS SECURITIES CO,LTD.  |D
73172K-10-4 |POLYCOMINC. .
S66961-57-4 |POUCHENCORP. D
Y70810-10-9 | POWERCHIP TECHNOLOGY CORP. | D
Y7083Y-10-3 | POWERTECH TECHNOLOGY INC. D
743674-10-3 | PROTECTIVELIFECORP. .
Y7145P-16-5 | PTTEXPLORATION&PRODFGN D
Y6883U-11-3 |PTTPLC (ALENMKT) P
Y71497-11-2 |PUBLICBANKFGN P
747277-101 |QLOGICCORP =~
Y7174J-106 | QUANTACOMPUTER INC. P
748356-10-2 |QUESTARCORP
74837R-10-4 | QUICKSILVER RESOURCESINC
750438-10-3 |RADIOSHACKCORP.
751028-10-1 |RALCORPHOLDINGS INC
756109-10-4 | REALTY INCOME CORP. -~
758750-10-3 |REGALBELOITCORP .
759351-60-4 | REINSURANCE GROUP OF AMERICA
759509-10-2 | RELIANCE STEEL & ALUMINUM CO.
76009N-10-0 |RENT-A-CENTERING.
749941100 |REMICRODEVICESINC.
768573-10-7 | RIVERBED TECHNOLOGY INC.
775711-10-4 |ROLLINSINC.
781258108 |RUDDICKCORP. L
S67484-23-8 | RUENTEX DEVELOPMENT CO.LTD. |D
S67584-22-7 |RUENTEXINDUSTRIESLTD. =~ |D
79377TW-108 |SAKSINC L
Y7470U-10-2 | SAMSUNG ELECTRO-MECHANICS C | D
S67738-12-0 | SAMSUNG ELECTRONICS COPRF | D
Y7470L-10-2 | SAMSUNG TECHWIN CO.LTD. ~ |D
SB5B23-W2:0 | SANDS CHINALTD. .|D
810186-10-6 | SCOTTS MIRACLE-GROCO.
Y79711-15-9 [ SEMBCORP INDUSTRIES LTD. D

09/22/2011

BERNSTEIN

16,000.00

_____ 13448 | (194

..... 12679

12 13 14

Current

Year's
Current Other Total
Year's Than Change
(Amort- Temporary in
ization)/ Impairment | B.J/A.C.V.
Accretion | Recognized | (11+12-13)
UREEY PR BN
e N A1
S D 1T
SEUREEY R B
| e
................. ('699)

c

(@) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues

310.
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of
During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
F Current Bond NAIC
0 Prior Year's Book/ Interest/ Desig-
r Number Year Current Other Total Total Adjusted Foreign Stock nation
e of Book/ Unrealized Year's Than Change Foreign Carrying Exchange Realized Total Dividends or
CUSIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at Gain Gain Gain Received Market
Ident- g | Disposal Name of of Consid- Par Actual Carrying Increase/ ization)/ Impairment | B.J/A.C.V. Change in Disposal (Loss) on (Loss) on (Loss) on During Maturity | Indicator
ification Description n Date Purchaser Stock eration Value Cost Value (Decrease) | Accretion | Recognized | (11+12-13) BJ/A.C.V. Date Disposal Disposal Disposal Year Date (a)
Y8231K-10-2 | SEMBCORP MARINELTD. D | 09/22/2011 |BERNSTEIN | 100000 | 287190 | 4588 | o R [P I I IR 4,562 ©2) (1820  (1682) 292 U
Y7142G-150 | SEMEN GRESIK (PERSERO) ~~~ |D | 09/22/2011 |BERNSTEN | 11,50000 SN R 2z 12007 | s S440 M4 12758 3| e 2] 154 v
G8020E-10-1 | SEMICONDUCTOR MANUFACTURING D | 09/22/2011 |BERNSTEIN | 3200000 L7 O 27451 2,308 438 AU DR I ol 24 (12 o4 (o) U
816850-10-1 | SEMTECHCORP L 09/15/2011 |BARCLAYS CAPITAL |~ 81300 | 195700 L 280 22,830 S B289)) B9 L
564394-93-5 | SEOUL SEMICONDUCTOR CO.LTD. (D | 07/11/2011 |BERNSTEN | = 20000 5369 | [N AR R T B Ay 406 @y (1)) v
817565-10-4 | SERVICE CORP. INTERNATIONAL 08/10/2011 | JP MORGANCHASE |~ 68400 | 61701 ] 78001 . oo 1800 S eS80 34 L
567423-40-0 | SHANDONG WEIGAO GROUP MEDIC |D | 07/11/2011 |BERNSTEIN = | 400000 S e S 0 T I (101 I 41 5889 ey .. 28 224 20 v
SB07J6-56-0 | SHANGHAI ELECTRIC GROUP CO. LT D | 09/22/2011 |BERNSTEIN = | 800000 | 29121 59071 5,284 6231 623\ 51 ... 591 @) @99 ey 72 U
Y7683K-10-7 | SHANGHAI INDUSTRIAL HOLDINGS L | D | 07/11/2011 | BERNSTEIN | =~ 100000 | 3g38 | . 48351 4322 CUM I P so7y 6] .. 48% anp. ooy 75 U
G80B3F-10-6 | SHANGRILAASIALTD. _|O | 0972212011 |BERNSTEN | | 6,00000 | 12458 | | 15816 | 14,193 1985 1585 AT 15825 o). G2e) GBI n v
820280-10-5 |SHAWGROUPINC . 09152011 | BARCLAYS CAPITAL | 47200 | (X0 I P 188091 U [ I (R I DR B 18,609 | 28 @28y L
G81151-11-3 |SHUIONLANDLTD. ~ (D | 097222011 | BERNSTEIN | 5950000 | 26185 | 24701 28620 3764l 1| a7e4| 8T 32471 (159)| . .6130) (6285 . 383 v
827048-109 |SILGANHOLDINGSINC 09152011 | BARCLAYS CAPITAL | = 260.00 | =~ 74 L P (R R I T P 11,356 B o) B () 57 L
826919-10-2 | SILICON LABORATORIES = . 09/15/2011 | BARCLAYS CAPITAL |~ 55800 | 20243 | a8 24621 S| esty @l L
SB29TT-R1-0 |SIMEDARBYBHD D | 09/22/2011 |BERNSTEN =~ | 200000 S I 616\ T 26) G @l v
V80178-11-0 | SINGAPORE AIRLINESLTD. D | 07/11/2011 |BERNSTEIN | . 300000 | 35006 37683 | s_2t | 20024 b 2092 - (238)) 37,575 2200 (4769 (2569) U
Y79946-10-2 | SINGAPORE EXCHANGELTD. ~ |D | 07/11/2011 | BERNSTEN | 11,00000 | | 67992 | 84403 | 72831 28| 12397 1 (1034)) 84,194 SAS3 | (21es4)l (18201 702 U
Y7990F-106 | SINGAPORE PRESS HOLDINGSLTD. |D | 09/22/2011 |BERNSTEN | 1800000 572831 | 89249 5,729\ 244\ L 27441 Q) 59,098 3132 (4998)|  (1886)| 1,031 v
Y7996W-10-3 | SINGAPORE TECHNOLOGIES ENGIN (D | 07/11/2011 |BERNSTEN | 3100000 8576\ | 82725 | 80674 23631 | | 2358 | (%%9) 82489 4845|  (10759)1  (5914)| 2902 U
Y79985-12-6 | SINGAPORE TELECOMMUNICATION | D | 09/22/2011 | BERNSTEIN | = 400000 | 95141 102791 9,536 J80 820 . (B3] .  102% 0 (CLT0] | 845 U
563352-78-5 | SINO-AMERICAN SILICON PRODUCT |D | 07/11/2011 |BERNSTEIN = | 100000 | 23| 4750 1 P I I R I D 4,763 851 (1636) (1880 v
(8403G-10-3 | SINOFERT HOLDINGSLTD. (D | 07/11/2011 |BERNSTEN | 1200000 | 52831 | 7991 6,204 G I D 985 10 7199 @) .08 (e 17 U
565258-75-8 | SINOPAC FINANCIAL HOLDINGS CO. |D | 07/11/2011 |BERNSTEN | 60,0000 | 2763 | D017 21191 M3 499 B38| v
Y7688T-10-3 | SINOPEC SHANGHAI PETROCHEMIC |D | 07/27/2011 |VARIOUS = | 800000 | 3se41 | aml T T (P I I I 4,741 N (A I (A 4 I 130 U
Y8008N-10-7 | SINOPHARM GROUP CO.LTD. ~ |D | 09/22/2011 |BERNSTEN | . 320000 | 82001 | . 128031 1165 e ] testy ) 12813 (ST, (4556)  @4813) n U
Y80142-10-2 | SINOTRUK (HONGKONG)LTD. D | 07/11/2011 |BERNSTEN | 4550000 | 347850 | s0982| 468651 A4 404y 70 50982 (76 - (16021)  (16197)) | 949 v
561348-17-3 | SKBROADBAND CO.LTD. (D | 07712011 |BERNSTEN | . 310000 | (A I P 25120 12512 7SO (asn) ((U)] U
Y8063L-10-3 | SKINNOVATION CO.LTD. _|D | 07/11/2011 |BERNSTEIN | 10000 199621 | LT S P A I S T P 16,757 9591 2236  3195| U
Y4935N-10-4 | SKTELECOMCO.LTD. (D | 0811612011 |VARIOUS 70000 95,207 S 108080 108,030 6179 | (18913))  (12734)) 539 v
83088M-10-2 | SKYWORKS SOLUTIONS INC, 09152011 | BARCLAYS CAPITAL | 118200 | 26293 | 7931 32,793 . .6500) - (8500) L
78454L-100 |SMENERGYCO. . | 0911512011 | BARCLAYS CAPITAL | 8400 6602 5366 | e 123 12860 | Lo
Y80676-10-2 | SMINVESTMENTS CORP. _|D | 0972212011 |BERNSTEIN | 220000 | 2887 20919 27,453 G I D 699 13| 28165 @ st @58y 321 U
Y8076N-11-2 | SMPRIMEHOLDINGSINC. ~~~~ |D | 09/22/2011 | BERNSTEIN | 4760000 | 12873 | 132081 12446 T4 || 7460 M8 13,368 any..... ()] I (@49 209 U
(682600-10-0 |SOHOCHINALTD. _|D | 0972212011 |BERNSTEN | 1500000 18089 | 12405 | 12 12080 1208 3| 12407 ©®) . e 683 389 v
835495-10-2 | SONOCO PRODUCTS CO. 09/15/2011 | BARCLAYS CAPITAL 754.00 24,153 26,726 26,726 (2,573) (2,573) 219 L
(@) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues 310.
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835898-10-7 |SOTHEBYS 09/15/2011 |BARCLAYS CAPITAL | 173001 6,568 R D 69841 U I I A I 1 T B @ey @ey . 17 L
844030-106 |SOUTHERNUNIONCO 09/15/2011 | BARCLAYS CAPITAL | 157001 65511 6393 T (A A I I 5 2 I (E-3 I (-3 I 1 Lo
78464R-10-5 | SRA INTERNATIONAL INC. CL A 07/21/2011 |DIRECT | 242200 75688 | | L R N I O L2400 I D oy ol L
859152100 |STERISCORP. L 09115/2011 |VARIOUS | 421001 12856 | BO78 1 15,078 IR 52| I 23 I 9 Lo
850737-20-7 | STERLITE INDUSTRIES (INDIA) LTD. |F | 07/26/2011 | BARCLAYS CAPITAL | = 1,00.00 | 14,989 R LECH 18540 (@92 | 2] I LELH R B 9 )] B Lo
863236-10-5 |STRAYEREDUCATIONINC. 09152011 | BARCLAYS CAPITAL | 74001 6,799 R D 90631 B I I I I B U I 2100 IR -] I 148 L
Y81718-10-1 |STXPANOCEANCO.LTD. D | 07112011 |BERNSTEN | = 40000 2807 40361 40361 o3t (460 o (t229)) v
Y82594-12-1 | SUN HUNG KAIPROPERTIESLTD. D | 07/11/2011 |BERNSTEIN | 400000 60,388 R D ness| 66800 | 4675l 4675 213 71688 (363)  (10937)  (11300) 488 u
868157-10-8 | SUPERIOR ENERGY SERVICES INC 09/15/2011 | BARCLAYS CAPITAL | 19600 7,030 R D 6888 | U I I A I I 1L I SN S L
78486Q-10-1 | SVB FINANCIAL GROUP (| | 09152011 | BARCLAYS CAPITAL | 16600 1 7290 9889 | AP U IO (R ISR NN N 2. oL @309 @39 Lo
Y83310-10-5 |SWIREPACIFICLTD 'A" _ || 07/1/2011 | BERNSTEIN | 500000 | 72892 | 82248 | 82110 | 6.3 U B D o 63| . 82248 239) . ©320)  (985%) 1,609 u o
Y8344J-10-9 | SYNNEX TECHNOLOGY INTERNATIO | D | 09/22/2011 | BERNSTEIN | = 200000 | RCICH I D 51931 5502 @ @ a8 5297 anp (C] @23 125 u .
871607-10-7 |SYNOPSYSINC. (| | 09152011 |BARCLAYS CAPITAL |~ 1,094.00 | 284181 | 2983 A D I D R R DR 29,933 R N (=) R ()] I L
S68718-24-6 | TANANSPINNING CO.LTD. ~~ |D | 09/22/2011 |BERNSTEIN | | 6,00000 | ) 43291 4448 O I B D 691 . (18| . 4366 U I At I (L) I 65 u o
Y84171-10-0 | TAWAN FERTILIZER CO.LTD. -~ D | 09/22/2011 |BERNSTEN =~ | 200000 5889 | L0153 I IR (PP I PR [N IR -3 IR @) (1ere))  @274) 22y v
562904-96-6 | TAWAN MOBILE CO.LTD. _|D | 092212011 | BERNSTEIN | 400000 9987 105920 10,806 @4 (189 (CIE)] u
Y84629-10-7 | TAWAN SEMICONDUTOR -~ COM | D | 07/11/2011 | BERNSTEIN | =~ 100000 | 24691 | 25811 B [ (O IR IR ISP . B a4 o o 83 u o
876568-50-2 | TATAMOTORSLTD.ADS _|F | 0772612011 | BARCLAYS CAPITAL | = 10000 21841 2784\ 2940 (sof (8o | 2784 N . G - ©o Lo
Y8548)-10-3 |TATUNGCOLTD _|D | 0972212011 |BERNSTEN | 2500000 | 0883 | 148851 L I (11 T I P @©17) . . G20) 15033 145 (444 @349 u
872275102 | TCFFINANCIAL CORP. -~~~ 09/15/2011 | BARCLAYS CAPITAL | 74200 (6258 I D ™308 | 11,308 €27 I i) IR 37 Lo
878237-106 |TECHDATACORP 09/15/2011 | BARCLAYS CAPITAL | =~ 521001 247661 | 20589 27,589 oo @B o @e2)l Lo
878377-100 |TECHNECORP . 09152011 | BARCLAYS CAPITAL | 9000 | 65311 | 719 T T P I I A A D (B64) ) I 24 L
568798-51-1 | TECO ELECTRIC & MACHINERY CO. D | 09/22/2011 |BERNSTEIN = | 400000 23841 2820 s (19 (oL @l o v
Y8578H-11-8 | TELEKOMMALAYSIABHD (D | 0972212011 |BERNSTEN | 31200001 arase | aomy g2t @l @16)| . (678) 34,126 1481\ 5879 73601 4058 u
Y71474-13-7 | TELEKOMUNIKASI INDONESIA | D | 09/22/2011 | BERNSTEN | 19,000.00 | 18907 195991 168211 2884 | | 2864 | 175 19,660 99 3882 BT 571 u o
879868-10-7 | TEMPLE-INLANDINC. C| | 08201 JVARIOUS 147100 army ;STAL AU P PR I I I DR 36,574 R L B Y 319 Lo
Y85859-10-9 | TENAGANASIONALBHD D | 09/22/2011 |BERNSTEN | 400000 LEZAY D P CALZA 8720 5290 529 7. ... 918 (112)) 800 @712 198 u o
G87572-10-6 | TENCENTHOLDINGSLTD (B | 07/11/2011 |BERNSTEIN | 20000 53621 | 50441 T O P I I X T 061 081 14 u .
216648-40-2 | THE COOPERCOSINC _ | .| 09/15/2011 | BARCLAYS CAPITAL | 85001 6716 | 6439 e ! O 12 I amy any 3 Lo
410867-10-5 | THE HANOVER INSURANCE GROUP I | 09/15/2011 | BARCLAYS CAPITAL | 45100 18993 | 18956 18,956 ooy @9y 248 L
884315-10-2 | THOMAS&BETTSCORP 08/10/2011 | JP MORGAN CHASE | =~ 14600 5966 | 8250 s @293 - @2293)) | Lo
88632Q-10-3 | TIBCO SOFTWARE INC, 08/10/2011 | JP MORGAN CHASE | a0 10,165 R D 12240 12,724 oo @SS 2889) Lo
886423-10-2 |TIDEWATERINC 09/15/2011 |BARCLAYS CAPITAL | 210 | 12,268 R D 12866 L 12866 | | (CE1)] ()] I 14 L
887100-10-5 |TIMBERLANDCO .| .| 0942011 DIRECT | 2515001 1081450 | 86564\ b 85,564 B 2 1 - Lo
G8878S-10-3 | TINGYI (CAYMAN ISLANDS) HOLDING | D | 09/22/2011 | BERNSTEIN 2,000.00 5,548 6,139 6,145 (13) (585) (598) U
(@) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues 310.
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Y8893H-10-8 | TONG YANG SECURITIESINC. .~ |D | 07/11/2011 |BERNSTEN | = 70000 | aesty S9130 ) 59130 3382  (20881)  (17499) 8oty u o
890516-10-7 | TOOTSIE ROLL INDUSTRIESINC. | | 09/15/2011 | BARCLAYS CAPITAL | =~ 97900 | 240490 288071 b 288071 @rsg| @48 2 Lo
892356-106 | TRACTOR SUPPLY COMPANY 09152011 [VARIOUS | 608.00 | 39953 | T2 372541 | 2699 2899 U L
893521-10-4 | TRANSATLANTIC HOLDINGS INC. 09115/2011 [VARIOUS | 52800 26060 | 25460\ 25460 | LU 600 L2 Lo
896522-10-9 | TRINITY INDUSTRIESINC. 08/10/2011 | JP MORGANCHASE | 25600 8021 8263 s @242 242 Sl Lo
896818-10-1 | TRIUMPHGROUPINC 08/10/2011 | JP MORGANCHASE | 134001 6106 ] 64251 By @ (C15)] I I L
569058-08-9 | TSINGTAO BREWERY CO.LTD. = |D | 07/11/2011 |BERNSTEN = | = 200000 A E A I 10942 10472 L T I I 2 8. 10942 GO 8% 805 o v
S68708-76-7 |TSRCCORP. D | 07712011 |BERNSTEN | 500000 | 15285 BMOL B0 64 20500 o2ty u
902681-10-5 |UGICORP. 07/01/2011 [PRIORYEARINCOME | | | | N O [ (P I D R P Y I I 621 Lo
569108-24-9 |UMWHOLDINGSBHD _|D | 0972212011 |BERNSTEN | 1480000 33850 | 2842 33855 @l b @on| . wen) o o%28eT| o 226) 621 83| SN v
566871-84-9 |UNILEVER INDONESIA _|D | 07/11/2011 | BERNSTEIN | 350000 | 61591 ] 68671 6423 7 I D B oy 611 . 6881 SICH (] ) UL u o
Y90668-10-7 | UNIMICRON TECHNOLOGY CORP. | D | 09/22/2011 | BERNSTEIN | =~ 100000 | 1A 8% U I ) T T ] (2] 1928 @) @d09) @9 [ u .
Y92370-10-8 | UNITED MICROELECTRONICS CORP. D | 07/11/2011 |BERNSTEN | 1700000 8328 | .. 10239 10272 500 qsedy sy v
V96194-12-7 |UNITED OVERSEASBANKLTD. ~ |D | 07/11/2011 |BERNSTEIN =~ | . 500000 | 80154 | 7560 | 70403 | ATy 1ier) o @) 713813 24629 | 4218| 28847\ 2044 u o
91307C-10-2 * |UNITED THERAPEUTICS CORP. - | 09/15/2011 | BARCLAYS CAPITAL | =~ 182001 [0 I L U A IR ! N I 502 I @139 @) Lo
913456-109 |UNIVERSALCORP. 09152011 | BARCLAYS CAPITAL | 163001 654l el oo e @42 @2 L2 L
Ve5768-10-3 |UOLGROUPLTD. D | 07/11/2011 |BERNSTEIN | 7,00000 | 27985 28541 2870 @3y (253)[ (e 25455 1491 1039 2530 81| u o
903236-10-7 |URSCORP. 08/10/2011 | JP MORGANCHASE | =~ 2100 6495 | 8920 o see @asl s Lo
919794-10-7 | VALLEY NATIONAL BANCORP 07/01/2011 [PRIORYEARINCOME | | 21 L
S61096-77-2 | VANGUARD INTERNATIONAL SEMIC |D | 08/02/2011 | VARIOUS =~ | 18,000.00 | 90331 | 102331 02331 64 (265 (12000 290 u .
922207-10-5 | VARIAN SEMICONDUCTOR EQUIP 09/15/2011 | BARCLAYS CAPITAL | =~ 181001 1200 | L P (S R I T P nore | 23 I e Lo
92240G-10-1 ' |VECTREN CORPORATION 09/15/2011 | BARCLAYS CAPITAL | 137800 | 38222\ | 8666 8666 | @44 @0 ansy L
92276F-10-0 |VENTASINC | 08/10/2011 | JP MORGANCHASE |~ 6,00000 | 3340 ST I R IS R N I [CETE7 Y I (2240 G224 | Lo
92532F-10-0 | VERTEX PHARMACEUTICALS INC. 09152011 | BARCLAYS CAPITAL |~ 1,191.00 | 59738 | 68132\ 6132 ] @34 @394 | Lo
928298-10-8 | VISHAY INTERTECHNOLOGY INC. 08/10/2011 | JP MORGAN CHASE | 57800 | 58% | | 100471 00471 | @152 @1l L
084423-10-2 |WR.BERKLEYCORP. || 09182011 VARIOUS 987.00 | 2581 | 20081 oL 320081 @At A LN Lo
929740-108 |WABTEC COMMON STK | | 09/15/2011 | BARCLAYS CAPITAL | = 108001 65291 ] . AL e (G101 I (G| 3| L
930059-10-0 | WADDELL & REED FINANCIAL-A -~ 08/10/2011 | JP MORGAN CHASE | 21800 | 64281 | 83891 Lo ssee (.en (e ar Lo
569365-74-0 |WALSINLIHWACORP. -~~~ D | 09/22/2011 |BERNSTEN | 4200000 | 0213 | 26512 8,775 CEL I R 83| . eM) 2877 | 1046\ (7449)] (6403 al v
Y9507R-10-2 |WANHAILINESLTD. D | 07712011 |BERNSTEN | 500000 | srag| | RLA-2 2 R [ N A I N 41691 20 (462)) @20 u o
938824-10-9 | WASHINGTON FEDERALINC. | 09/15/2011 | BARCLAYS CAPITAL | 56700 8710 8997\ s @0 @nF B Lo
941053-10-0 ~|WASTE CONNECTIONSINC. 09152011 | BARCLAYS CAPITAL | =~ 485001 162000 L1 I (PR A I (S I uewe TATS | TATS | ECl Lo
947890-10-9 | WEBSTER FINANCIAL CORP. 08/10/2011 | JP MORGAN CHASE | 366.00 | 58081 | 10 I B [ R I IR Y (143 IR B armo ooy 53 I Lo
S67439-56-2 |WEICHAIPOWERCO.LTD. D | 07712011 |BERNSTEN =~ | 200000 wrs oo 14038 12310 ATy iy L I L 2 @0y . @2roy @310 LEN v

94946T-10-6 | WELLCARE HEALTH PLANS INC. 08/10/2011 | JP MORGAN CHASE 155.00 6,123 7,933 7,933 (1,811) (1,811) L

(@) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues 310.
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957090-10-3 | WESTAMERICA BANCORP 09/15/2011 |BARCLAYS CAPITAL | 16500 67721 | 81881 T P P I I - ()] I ()] I 59 L
95709T-10-0 |WESTARENERGYINC. 091152011 |VARIOUS | 194900 507781 | SABS L 54,255 CGATDE GATDE 821 Lo
92924F-10-6 |WGLHOLDINGSINC. 09/15/2011 | BARCLAYS CAPITAL | 40400 1’413 (EYE1N RV [ I (R I D I 15,731 N 682 682 157 L
S569814-88-7 | WHEELOCK&CO.LTD. D | 09/22/2011 |BERNSTEIN | | 9,00000 | 34358 | | 36531 3422 | 8 89 28| . 36538 m3)| @D (180 126 u .
969904-10-1 | WILLIAMS-SONOMAINC 09152011 | BARCLAYS CAPITAL | 40600 | LA U 17854l U U IV R R N DR 17,654 oL @ponp @ 69 L
Y9586L-10-9 | WILMAR INTERNATIONAL LTD. D | 09/22/2011 |BERNSTEN | . 300000 | 121350 147091 18185 ms ) ] 1749 o (180) 14724 27 (2808) - (2589) 131 u o
S69723-74-0 |WINGHANGBANKLTD. D | 09/22/2011 |BERNSTEN =~ | 450000 42831 613851 424891 @)L G vl a6431 @) - (e916) - (17.134) 6250 . v
Y9664Q-10-3 |WINTEKCORP. D | 09/22/2011 |BERNSTEN | 200000 | 180 3gr0 | EALCE I G I D 663 (1N 3710 ) (s (e 52 u
97651M-10-9 |WIPROLTD.ADS F | 07/26/2011 | BARCLAYS CAPITAL | 30000 g4l 45151 apary (2l P I 45150 (CZAN] I @ng 13 L
929297-109 |WMS INDUSTRIESINC 09/15/2011 | BARCLAYS CAPITAL | 33200 6868 | L P P I R o1 RIS | IR )] I L
980745-10-3 |WOODWARDINC. 08/10/2011 | JP MORGANCHASE | 22800 CANED B P 81391 T R T P I LA Co oy 20200 L
981811-10-2 | WORTHINGTON INDUSTRIES 08/10/2011 | JP MORGAN CHASE | 36100 59741 Tee4| I E Y (N I I I £\ U I (c-)] I (L) I 36 Lo
SBOPR2-N2-9 |WUMART STORESINC. _|D | 0972272011 |VARIOUS | 500000 11,238 R 13402 12336 | STy wsry oo 100 13503 G0 @219 @20y 138 v
698149-10-0 |WYNNMACAULTD. (D | 071172011 |BERNSTEN | 200000 | 6,859 R D 54251 T T P P ] N 1A (s u o
YPM25N-10-7 (IXLAXIATA - D | 09/22/2011 |BERNSTEN | | 6,00000 | 213 | 43831 43661 18y o) - (1093)) v
569875-83-9 | YANG MING MARINE TRANSPORTC |D | 07/11/2011 |BERNSTEIN | . 300000 | 21881 LA s O PR IS o) L B D (869) @0 u
Y9728A-10-2 | YANGZIANG SHIPBUILDINGHOLDI | D | 09/22/2011 | BERNSTEIN | = 400000 | 35161 62041 5983 | ory s . 6204 w99y @l 145 u .
Y97417-10-2 | YANZHOU COAL MINING CO.LTD. ~ |D | 07/11/2011 |BERNSTEIN = | | 6,00000 | 2128 18rez| 18330 6 SO 5| 18762 (95)| 44561 4361 486 v
Y98498-10-1 | YOUNG FAST OPTOELECTRONICS C |D | 09/22/2011 |BERNSTEIN | 200000 | 5453 R D 56931 43900 1480 b 1480 (664)| 5205 my 3w 2481 290 u o
Y9861K-10-7 | YTL POWER INTERNATIONALBHD ~ | D | 07/11/2011 | BERNSTEIN | 5540000 | 40,630 R D 44578 | 43923 | 083 1053 | (2%)] 44,680 1838 | (6588)| . (4050) 1,359 u o
Y2652W-10-9 | YUANTA FINANCIAL HOLDING CO. LT D | 09/22/2011 |BERNSTEN | 1800000 924 | 18826 13,949 @) (2720 - (029)| v
$65865-37-0 | YUE YUEN INDUSTRIAL (HOLDINGS) |D | 09/22/2011 |BERNSTEN ~ = | = 7,00000 | 21292 | 26159 CENVAT %0 | %0 35| . 26165 on) @4 @) 809 u o
989207-10-5 | ZEBRA TECHNOLOGIES CORP.CLA | | 08/10/2011 | JP MORGANCHASE | =~ 244001 (43 I I 01670 0167 (2456) - (24%6) | Lo
SB1HS50-82-1 |ZHAOJIN MINING INDUSTRY CO, LTD |D | 09/22/2011 |BERNSTEIN | 450000 90281 ] 01700 10,178 C@) o anp e 76 u
S69907-63-2 | ZHEJIANG EXPRESSWAY CO.LTD.  |D | 09/22/2011 | BERNSTEIN | 46,00000 | 30035 17| 45332 2368 | || 2368 | "2y 41812 (44)|  (1783%2) - (rrTe) 1,875 u .
Y2655E-10-6 | ZUIN MINING GROUP CO.LTD. D | 07/11/2011 |BERNSTEIN = | 400000 21244 2836 | 24721 B Sl 8| . 28% a4 (G (L] 37 v
YO004F-105 |ZTECORPH (D | 0712011 |BERNSTEN | 60000 | 23650 20901 1o88 | 00 f L 31 1,706 o 52\ ol % u o
9099999 Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) XXX 29,276,617 31,121,139 17,736,318 (4,579) 1,042,038 | (1,046,617) (22,119)] 29,938,599 135,622 (924,827) (789,205) 118,259 XXX XXX
SAMMFO-6B-2 [USBANK  MONEYMKT5-CT | | 08172011 |DRECT | 2098547 | 2298825| | 2298525 | 228097 | || 2298525 ol 83 U
9299999 |Total - Common Stock - Mutual Funds | | XXX 2,298,525 XXX 2,298,525 2,280,927 2,298,525 853 XXX XXX
9799997 Total - Common Stock - Part 4 XXX 31,575,142 XXX 33,419,664 20,017,245 (4,579) 1,042,038 | (1,046,617) (22,119)] 32,237,124 135,622 (924,827) (789,205) 119,112 XXX XXX

(@) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues 310.
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9799998 Summary Item from Part 5 for Common Stocks XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
9799999 Total Common Stocks XXX 31,575,142 XXX 33,419,664 20,017,245 (4,579) 1,042,038 | (1,046,617) (22,119)| 32,237,124 135,622 (924,827 (789,205) 119,112 XXX XXX
9899999 Total Preferred and Common Stocks XXX 31,575,142 XXX 33,419,964 20,017,275 (4,309) 1,042,038 | (1,046,347) (22,119)| 32,237,424 135,622 (925,127 (789,505) 119,112 XXX XXX
9999999 Totals 135,108,586 XXX 136,257,181 117,499,679 214,542 (24,754)| 1,042,038 (852,250) (22,119)| 134,061,678 135,622 784,061 919,683 | 5,755,367 XXX XXX

(@) For all common stock bearing the NAIC market indicator 'U' provide: the number of such issues
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

NONE Schedule DB - Part B - Section 1
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6
NAIC
Desig- Book /
nation/ Adjusted
CUSIP Market Fair Carrying Maturity
|dentification Description Indicator Value Value Dates
000000-00-0 (BARCLAYS BANKPLC-TimeDeposit ... ... ... ... (DU EURR 525086 | 525256 | 10/03/2011
000000-00-0. BARCLAYS CAPITAL - REPO - A1Pt MoneyMarkels . .. ... . . ... .. . . 1 .. BESBTI0 | 866730 | 10/31/2011
000000-00-0 | DEN DANSKE LONDON - Time Deposit ... .. 1 ..399423| 3939423 | 100032011
000000-00-0, [DEUTSCHE BANK GC-TimeDeposit ... ... ... 1 .. G82833| 682833 | 10/03/2011
000000-00-0 | FMS WERTMANAGEMENT - Time Deposit ... . . 1 AN 1313141 | 100372011
000000-00-0 [ NATIXIS FINANCIAL PRODUCTS LLC - Master Note - Floating ... ... .. .. . (DU IR 3989423 | 3939423 | 10/03/2011
000000-00-0.  NATIXIS GC-Time Deposit . . .. .. .. ... 1 .. 22828| 262628 | 10/03/2011
000000-00-0  |RBC CAPITAL MKS - REPO- AA Corporate Bonds ... ... ... .. .. 1 A3 1313141 | 11/04/2011
000000-00-0 | SUMITOMO MITSUI BANK CORP BRUS - Time Deposit . ... ... ... ... .. .. . DU IR 1080825 | 1080513 | 101712011
000000-00-0, | UNITED OVERSEAS BANK LTD, NY - Time Deposit ... .. .. ... .. ... .. 1 o ABBIE9 | 1313141 | 1028/2011
000000-00-0 | GOLDMAN SACHS GROUP, INC - PromissoryNotes. ... ... ... .. .. 1 2418178 | 2416179 | 101772011
00077K-9A-3 | ABN Amro Bank N.V. - Eurodollar Zero Coupon D ... ... .. [N . 2100872| 2100483 | 101212011
0576V-XM-1 | BTM CAPITAL CORP - Commercial Paper ... ... ... ... .. ... .. 1 .. 050396 | 1050225 | 10/21/2011
0667KB-9R9 _|BANQUE ETCAISSE D EPARGNE DE L ETAT - Eurodollar Zero Coupon €D (DU DR 100346 | 1080241 | 10/26/2011
06737-X3-4 | BARCLAYS U.S, FUNDING CORP - Commercial Paper ... .. .. ... ... .. ... 1 L ABBML 1313134 | 100372011
20259X-2W-2 | COMMERZBANK AGNY - Yankee C/D-Fixed .. . . . ... . . .. .. ... .. .. 1 L ABBISE L 1313141 | 10032011
22550C-T365 |CREDIT SUISSE NY - Yankee CID-Fixed ... . . .. ... ... .. ... (DU IR 189838 | 1839,173 | 1010412011
25154U-CG7 | DEUTSCHE BANKN.Y. -Yankee CD-Fixed .. .. . . . . ... ... 1 o 080882 | 1050513 | 10/19/2011
29603F-EF-9 |ERSTE BANKNEW YORK-Yankee CD-Fixed . . . . . . . . . .. . .. . 1 o AB3208 | 1313153 | 101172011
29604D-XU-9 _ |Erste Abwicklungsansialt - Commercial Paper ... ... . 1 L 1812929 1312779 | 102802011
29604D-XX-3 | Erste Abwicklungsanstalt - Commercial Paper ... ... .. ... .. .. 1 L 13128931 1312683 | 10/31/2011
656020-KF-3 [NORINCHUKIN BANKNY -Yankee CD-Fixed . . ... ... ... ... ... ... . (DU IR 1080413 1,080,500 | 1200172011
656020-LN-5 | NORINCHUKIN BANK NY - Yankee GD-Fixed .. . . . .. .. .. ... .. ... .. 1 L ABTSET8 | 1575769 | 1212212011
6931M3-XB-0 _|PB FINANCE DELAWARE - Commercial Paper . . .. 1 o288 | 2520002 | 101112011
80564UX6-3 [SCALDIS CAPITALLLC - Commercial Paper ... .. .. ... ... ... ... .. ... (DU IR 3414084 | 3413736 | 1000512011
83050U-XN-5 | SKANDANAVISKA ENSKILDA BANKEN - Commercial Paper .. .. .. .. .. . .. ... 1 L ATBSET3 | 1785485 | 1021/2011
83051A-ST9 |SKANDINEW YORK-Yankee CD-Fixed . . . . ... ... ... ... 1 o ABBIS3L 1313141 | 101172011
8672E3XB7 | SUNCORP METWAY LTD - Commercial Paper ... ... .. ... . ... .. [N 80| 1828764 | 101112011
8672E3XQ-4 _SUNCORP METWAY LTD - Commercial Paper ... . . .. 1 L. ABTSB8| 1575300 | 1012412011
86958G-2L-2 | SVENSKAHANDELSBANKEN.NC - Commercial Paper ... .. .. ... . (DU DR 1312290 | 1,312,086 | 122012011
§70190-9G-5 SWEDBANK, LONDON - Eurodollar C/D-Fixed . ... ... ... .. ... 1 L ABBATE | 1313141 | 102412011
3299999 Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 56,768,508 56,765,925 XXX
000000-00-0  |BARCLAYS CAPITAL-REPO-PRILABCMO'S o ... 2626282\ 2626282 | 10/31/2011
000000-00-0 | CITIGROUP GLOBAL MARKETS INC - REPO - AAA Asset Backed Securities [ oL 26262820 2626282 | 11/04/2011
000000-00-0 |ML PIERCE FENNER & SMITHINC - REPO - US. Agency Mortgages o oo Serer9| o 367,679 | 10/03/2011
000000-00-0 | NOMURA SECURITIES -REPO - U.S. Agency Mortgages N 2626282 2626,282 | 10/03/2011
000000-00-0 | SOCIETE GENERALE NY BRANCH - REPO - US. Agency Mortgages o oL 25208490 2520849 | 10/03/2011
1373X3-X6-9 | CANCARA ASSET SECURITISATION LLC - Commercial Paper - AssetBacked o Coooo TSy o 1,575,463 | 10/06/2011
1373X3-XL-6 | CANCARA ASSET SECURITISATION LLC - Commercial Paper - AssetBacked LI B 10803021 1,050,245 | 102012011
3686M1-XB-7 | GEMINI SECURITIZATION CORP - Commercial Paper - AssetBacked o S A3asrel o 1314,093 1 1011172011
56274M-X6-4 | MANHATTAN ASSET FUNDING COMPANY - Commercial Paper - Asset Backed o Cooo NSy o 1,575,428 | 10/06/2011
56274M-XJ-6 | MANHATTAN ASSET FUNDING COMPANY - Commercial Paper - Asset Backed o .......10s04081 - 1080293 | 101812011
5766P1-X3-0 | MATCHPOINT FINANCE PLC - Commercial Paper - AssetBacked o oo 393 3938766 | 10/03/2011
76203M-XB-7 | RHEIN-MAIN SECURITISATON LIMITED - Commercial Paper - AssetBacked [ 2289985 | 2,288,792 | 10/11/2011
76205M-XB5 | RHEINGOLD SECURITIZATION - Commercial Paper - AssetBacked ... . .. . ... 1 L NBTSET8 | 1574926 | 101172011
78064)-G0-4 |ROYAL PARK INVESTMENT FUNDING CORP - Commercial Paper - Asset Backed 1 o BB20| 524972 | 100712011
78064T-FS-9 [ROYAL PARK INVESTMENT FUNDING CORP - Commercial Paper - Asset Backed (DU IR 1080371 | 1,040,866 | 101272011
78064T-FU-4  |ROYAL PARK INVESTMENT FUNDING CORP - Commercial Paper - Asset Backed . 1 2000890 | 2000844 | 1072772011
92512M-X38 | VERSAILLES COMMERCIAL PAPERLLC - Commercial Paper - AssetBacked 1 . 2628200| 2625950 | 10/03/2011
92512M-X4-6 | VERSAILLES COMMERCIAL PAPER LLC - Commercia Paper - AssetBacked . [N L ABTSTIB| 1575570 | 100412011
98137S-XK9 | WORKING CAPITAL MANAGEMENT CO. - Commercial Paper - AssetBacked . 1 08041t 1,050,213 | 10/19/2011
3599999 Industrial and Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities | 34,067,712 34,061,785 XXX
3899999 Subtotals — Industrial and Miscellaneous (Unaffiliated) | 90,836,220 90,827,710 XXX
7799999 Totalsl— Issuer Obligations | 56,768,508 56,765,925 XXX
8099999 Totalsl—Other Loan-Backed and Structured Securities | 34,067,712 34,061,785 XXX
8399999 Total Bonds 90,836,220 90,827,710 XXX
9999999 Totals 90,836,220 90,827,710 XXX
General Interrogatory:
1. Total activity for the year to date Fair Value $ 67,408,799 Book/Adjusted Carrying Value $ 67,403,768
2. Average balance for the year to date Fair Value $ 56,657,552 Book/Adjusted Carrying Value $ 56,978,697

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC1$ 88201428 NAIC2$  2626,282NAIC3$ 0; NAIC 4§ 0;NAIC5§ CONACES 0.
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NONE Schedule DL - Part 2
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Interest Interest 6 7 8
Rate Received Accrued at
of During Current Current
Depository Code Interest Quarter Statement Date First Month Second Month Third Month *

.................... Open Depositories
Bank of America Boston, MA | L4222 166,700 ) 164,067
CitizensBank Boston, MA L 3623610 | 3531824 3681238
FirstFinancial -~~~ WestChester, OH | | | . | 3437363 | 1938684 | 2232822
USBank Cincinnati, OH -~ | | 308433 370819 216,148
0199998 Depositsin( 0) depositories that do

not exceed the allowable limit in any one depository

(see Instructions) - Open Depositories XXX XXX XXX
0199999 Total - Open Depositories XXX XXX 7,446,688 6,008,027 6,294,275 | XXX
.................. Suspended Depositories
0299998 Depositsin( 0) depositories that do

not exceed the allowable limit in any one depository

(see Instructions) - Suspended Depositories XXX XXX XXX
0299999 Total Suspended Depositories XXX XXX XXX
0399999 Total Cash on Deposit XXX XXX 7,446,688 6,008,027 6,294,275 | XXX
0499999 Cash in Company's Office XXX XXX XXX XXX XXX
0599999 Total XXX XXX 7,446,688 6,008,027 6,294,275 | XXX
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Maturity Book/Adjusted Amount of Interest Amount Received
Description Code Date Acquired Rate of Interest Date Carrying Value Due & Accrued During Year
BANKOFNEWYORKCASHRESERVE | owsor011 0010 0032011 | 3573783 al o
8499999 Sweep Accounts 3,573,783 27 592
8699999 Total Cash Equivalents 3,573,783 27 592
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Statement as of September 30, 2011 of the The Ohio Casualty Insurance Company

NAIC Group Code 0111

3

2407420115050010:

DIRECTOR AND OFFICER SUPPLEMENT

Year To Date For The Period Ended 2011

If the reporting entity writes any director and officer (D&O) business, please provide the following:

Monoline Policies

1 2 3
Direct Direct Direct
Written Earned Losses
Premium Premium Incurred
685,434 692,025 527,987

Commercial Multiple Peril (CMP) Packaged Policies

Does the reporting entity provide D&O liability coverage as part of a CMP packaged policy?

Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy

be quantified or estimated?

If the answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount
for D&O liability coverage in CMP packaged policies

2.31 Amount quantified:

2.32 Amount estimated using reasonable assumptions:

If the answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change
in case reserves) for the D&O liability coverage provided in CMP packaged policies.

Supp7?

NAIC Company Code = 24074

Yes[X]No[ ]

Yes[X]No[ ]

>

3,835
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