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ASSETS

Current Statement Date

Assets

2

Nonadmitted
Assets

3
Net Admitted
Assets
(Cols. 1-2)

4

December 31
Prior Year Net
Admitted Assets

AAAAAAAAA 49,702,115

AAAAAAAAA 49,702,115

AAAAAAAAA 80,543,613

8,652,849
1,359,300
AAAAAAAAAAAAA 227,965

............. 792,484
AAAAAAAAAAAAA 227,965

8,652,849
............. 566,816

............. 365,316
4,709,560

3,360,182
............. 622,924

146,205,011

7,690,171

1. BONnds ...
2, Stocks
21 Preferredstocks ...
2.2 CommON StOCKS ......... ...
3. Mortgage loans on real estate:
31 Firstliens ...
3.2 Otherthanfirstliens ...
4. Real estate:
4.1  Properties occupied by the company (less §............... 0
ENCUMDBIaANCES) ...
42  Properties held for the production of income (less §............... 0
ENCUMDBIANCES) ...
4.3 Properties held for sale (less §............... 0 encumbrances) ...........
5. Cash ($.....(5,240,909)), cash equivalents ($............... 0) and short-term
investments ($.....51,771,395) ...
6. Contract loans (including §............... 0 premiumnotes) ........................
7. Derivatives ...
8. Otherinvested @ssets ...
9. Receivables for securities ......................
10.  Securities lending reinvested collateral assets ...................................
11.  Aggregate write-ins for invested assets ...
12.  Subtotals, cash and invested assets (Lines 1to11) ...........................
13.  Title plants less §............... 0 charged off (for Title insurers only) .............
14, Investmentincome due andaccrued ...........................
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of
collection ...
15.2 Deferred premiums, agents' balances and installments booked
but deferred and not yet due (including §............... 0 earned but
unbilled premiums) ...
15.3  Accrued retrospective premiums ................oooooeiiiiiiiiiii.
16.  Reinsurance:
16.1  Amounts recoverable from reinsurers ...
16.2  Funds held by or deposited with reinsured companies ................
16.3  Other amounts receivable under reinsurance contracts ...............
17.  Amounts receivable relating to uninsured plans .................................
18.1  Current federal and foreign income tax recoverable and interest thereon ...
18.2 Netdeferredtaxasset ...
19.  Guaranty funds receivable or on deposit ..........................................
20.  Electronic data processing equipment and software ............................
21.  Furniture and equipment, including health care delivery assets
[ J— 0)
22.  Netadjustments in assets and liabilities due to foreign exchange rates .....
23.  Receivables from parent, subsidiaries and affiliates ............................
24.  Health care (§......... 566,816) and other amounts receivable ..................
25.  Aggregate write-ins for other than invested assets ..............................
26.  Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (Lines 12t025) ................oooeeei
27.  From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...
28. Total (Lines26and 27) ....................cooii
DETAILS OF WRITE-INS
10T,
1102,
1108,
1198. Summary of remaining write-ins for Line 11 from overflow page ..............
1199. TOTALS (Lines 1101 through 1103 plus 1198) (Line 11 above) ..............
25071, AR
2502. Prepaids ............oooooii
2503, DEPOSItS ... ..o
2598. Summary of remaining write-ins for Line 25 from overflow page ..............
2599. TOTALS (Lines 2501 through 2503 plus 2598) (Line 25 above) ..............
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LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total

1. Claims unpaid (less $......... 351,000 reinsurance ceded) ... .. 23,003,623 ... .. 23,003,623 .... 24,079,362
2. Accrued medical incentive pool and bonus amounts .......................oc (191,559) | ................ | (191,559)]........ 210,873
3. Unpaid claims adjustment Xpenses ..o 1,235,000 ... | 1,235,000 ...... 1,199,128
4. Aggregate health policy reserves ... 2,536,951 ... |..... 2,536,951 ........ 840,601
5. Aggregate life policy reServes .............ccccoooiiiiiiiiiiiiii i e L
6. Property/casualty unearned premium reserve ... e e L
7. Aggregate health claimreserves ...................coooooiiii e L L e
8. Premiums received in @dVaNnCe ... 14940737 .. 14,940,737 ...... 2,358,443
9. General expenses due Or aCCrUEd .................cooooiiiiiii e 33441148 ... .. 33,441,148 .... 31,932,521
10.1  Current federal and foreign income tax payable and interest thereon (including §............... 0

on realized gains (I0SSES)) ..........ooooiiiii 1,477,622 ..o | 1,477,622 ...
10.2  Netdeferred tax liability ... [ L e
11, Ceded reinsurance premiums payable ................ccooooo e L e
12.  Amounts withheld or retained for the account of others ... 236,776 | ..o 236,776 |........ 302,205
13.  Remittances anditems notallocated .......................... L e
14.  Borrowed money (including §$............... 0 current) and interest thereon §............. 0

(including §............... Ocurrent) ...
15.  Amounts due to parent, subsidiaries and affiliates ..................................... | 135,638 ... 135,638 ...... 4,456,235
16.  Derivatives ... e e
17. Payable for securities ... 8,142,809 ..................|...... 8,142,809 .... 45,865,129
18.  Payable for securities lending ... e e
19.  Funds held under reinsurance treaties with ($............... 0 authorized reinsurers and

B 0 unauthorized reiNSUrers) ... e e
20.  Reinsurance in unauthorized companies .........................cooooeeii e e
21.  Net adjustments in assets and liabilities due to foreign exchangerates .......................... | |
22.  Liability for amounts held under uninsured plans ............................ccoo 8,828,594 . ................. ... 8,828,594 | ...... 6,369,004
23.  Aggregate write-ins for other liabilities (including $............... Ocurrent) ... L L e L
24.  Totalliabilities (Lines 110 23) ... 93,487,339 |.................. 93,487,339 |...117,613,501
25.  Aggregate write-ins for special surplus funds ....................... XXX XXX oo
26.  Common capital StOCK .................coooiiii XXX .. ... XXX ... 4,700,000]...... 4,700,000
27.  Preferred capital STOCK .....................ooooo XXX XXX oo
28.  Gross paid in and contributed surplus ...................... XXX ... XXX 40,619,246 |.... 40,619,246
29, SUMPIUS NOES ... ..o | XXX XXX oo
30.  Aggregate write-ins for other than special surplus funds ........................... | XXX XXX oo
31, Unassigned funds (SUrpIUS) ... XXX XXX (291,745)| .... (2,261,326)
32.  Less treasury stock, at cost:

321 0 shares common (value included in Line 26 §............... 0) o XXX XXX oo

322 i 0 shares preferred (value included in Line 27 §.............. 0) ] XXX ... XXX oo
33.  Total capital and surplus (Lines 25to 31 minus Line 32) .........................ccooo | XXX ... XXX .. 45,027,501 .... 43,057,920
34.  Total Liabilities, capital and surplus (Lines24and 33) ...............................................|..... XXX ... XXX ...138,514,840|... 160,671,421
DETAILS OF WRITE-INS
230, e e e
230, o e e e
230, e e e
2398. Summary of remaining write-ins for Line 23 from overflow page .................ooooo o e
2399. TOTALS (Lines 2301 through 2303 plus 2398) (Line 23above) ... v Lo e L
20T, XXX .| XXX oo
280, XXX .| XXX o
20003, XXX .| XXX o
2598. Summary of remaining write-ins for Line 25 from overflow page ...........................oo | XXX ... XXX oo
2599. TOTALS (Lines 2501 through 2503 plus 2598) (Line 25above) ....................................|..... XXX ... XXX oo
300 T, XXX .| XXX o
3002, XXX .| XXX oo
3003, XXX .| XXX oo
3098. Summary of remaining write-ins for Line 30 from overflow page ....................... | XXX ... XXX oo
3099. TOTALS (Lines 3001 through 3003 plus 3098) (Line 30 above) ....................................|..... XXX ... XXX oo
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STATEMENT OF REVENUE AND EXPENSES

Current Year To Date

Prior Year
To Date

1
Uncovered

2
Total

3
Total

Prior Year
Ended
December 31
4
Total

AAAAAAAAAAAA 424,293
....... 211,986,298

AAAAAAAAAAAA 431,658
....... 202,484,533

AAAAAAAAAAAA 578,004
....... 280,859,301

AAAAAAA 150,965,185
.......... 1,354,547
15,598,795
21,550,229

(555,119)

AAAAAAA 149,189,900
.......... 1,545,190
15,251,348
21,370,340

AAAAAAAAAAAA 810,364

AAAAAAA 194,651,351
.......... 2,067,196
20,554,396
28,137,570

AAAAAAAAAA 1,153,694

....... 188,913,637

AAAAAAAAAAAA 573,165

....... 188,167,142

AAAAAAAAAAAA 894,624

....... 246,564,207

AAAAAAAAAAAA 814,429

....... 188,340,472
.......... 3,058,379
19,436,648

....... 187,272,518
.......... 3,549,959
18,563,588

....... 245,749,778
.......... 7,491,495
44,809,896

....... 210,835,499

....... 209,386,065

....... 298,051,169

AAAAAAAAAA 1,150,799
.......... 1,164,510
AAAAAAAAAA 4,700,283

(6,901,532)
.......... 1,230,525
AAAAAAAAAA 3,643,262

(17,191,868)
.......... 1,660,038
AAAAAAAAAA 4,142,258

.......... 5,864,793

.......... 4,873,787

.......... 5,802,296

.......... 7,033,651
AAAAAAAAAA 2,145,840

(2,009,901)
AAAAAAAAAA 2,310,771

(11,367 489)
AAAAAAAAAA 2,806,712

.......... 4,887,811

(4,320,672)

(14,174,201)

1. Member MONthS ... ...
2. Net premium income (including $............... 0 non-health premium income) ..........................
3. Change in unearned premium reserves and reserves for rate credits ...............................
4. Fee-for-service (net of $............... 0 medical €XPEeNSES) .. .. ..ot
5. RISKTEVENUE ... o
6. Aggregate write-ins for other health care related revenues .............................
7. Aggregate write-ins for other non-health revenues ........................
Total revenues (LINES 210 7) ...
Hospital and Medical:
9. Hospital/medical benefits ...
10. Other professional SEIVICES ........... ..ot
1. Outside referrals ... ...
12. Emergency room and out-0f-area ................oooiiiiiiiii
13. PresCription drugs ...
14. Aggregate write-ins for other hospital and medical ...........................o
15. Incentive pool, withhold adjustments and bonus amounts ...........................
16. Subtotal (LINeS 910 15) .. .o
Less:
17. Net reiNSUranCe rECOVEIIES ... ... ..ttt
18. Total hospital and medical (Lines 16 MiNUS 17) ...
19. Non-health claims (net) ...
20. Claims adjustment expenses, including $.......2,077,353 cost containment expenses ..............
21. General administrative XPENSES ....... ..ot
22. Increase in reserves for life and accident and health contracts (including $............... 0 increase
inreserves forlife only) ... ...
23. Total underwriting deductions (Lines 18 through 22) ......................coo
24. Net underwriting gain or (loss) (Lines 8 MiNUS 23) ...
25. Netinvestmentincome earned ...
26. Net realized capital gains (losses) less capital gains tax of $...........0 .............................
27. Net investment gains or (losses) (Lines 25 plus 26) ................ccooiiiiiiiii
28. Net gain or (loss) from agents' or premium balances charged off [(@amount recovered
F 0) (amount charged off §............... 0)] e
29. Aggregate write-ins for other income or eXpenses ................ccoooiiiiiiiiiii
30. Net income or (loss) after capital gains tax and before all other federal income taxes (Lines 24
Plus 27 Plus 28 PIUS 29) ... .. oo
31. Federal and foreign income taxes incurred ...
32. Net income (0ss) (Lines 30 MINUS 31) ..o
DETAILS OF WRITE-INS
080T,
0802,
0803,
0698.  Summary of remaining write-ins for Line 6 from overflow page ......................coco
0699. TOTALS (Lines 0601 through 0603 plus 0698) (Line 6 above) ....................c..coooiiiiii..
070,
0702,
0708,
0798.  Summary of remaining write-ins for Line 7 from overflowpage .........................
0799. TOTALS (Lines 0701 through 0703 plus 0798) (Line 7 above) .........cccooviiiiiiiiiiiiiieii.,
TA0T.
10,
TA03,
1498.  Summary of remaining write-ins for Line 14 from overflow page .........................
1499.  TOTALS (Lines 1401 through 1403 plus 1498) (Line 14 above) ........................oooiii..
2901, Other EXPENSE ... o
2002,
2003,
2998.  Summary of remaining write-ins for Line 29 from overflow page ........................oo
2999. TOTALS (Lines 2901 through 2903 plus 2998) (Line 29 above) ...,
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STATEMENT OF REVENUE AND EXPENSES (Continued)

1 2 3
Prior Year
Current Year Prior Year Ended
To Date To Date December 31
CAPITAL & SURPLUS ACCOUNT

33. Capital and surplus prior reporting year ... 43,057,920 1......... 56,059,676 ......... 56,059,676
34. Netincome or (loss) from Line 32 ... 4,887,8111|........ (4,320,672)|....... (14,174,201)
35. Change in valuation basis of aggregate policy and claim reServes ....................cooooo oo |
36. Change in net unrealized capital gains (losses) less capital gains tax of $............0 ... |[........ (3,075,426)|........... (418,233)|............. 829,365
371. Change in net unrealized foreign exchange capital gain or (I0SS) ... | |
38. Change in net deferred income tax ... 19,739.......... 1,552,810(.......... 8,114,918
39. Change in nonadmitted @ssets ... 137457 |............. 5494701 ........ (5,271,838)
40. Change in unauthorized reinSUraNCe ... | e
41, Change intreasury StOCK ... e e
42, Change in SUMPIUS NOES ... e e
43, Cumulative effect of changes in accounting prinCiples ... | |
44. Capital Changes:

441 Paidin ... |

44.2  Transferred from surplus (Stock Dividend) ....................oooo e e

443  Transferredtosurplus .....................coccc e
45, Surplus adjustments:

451 PaIdin . | L

452  Transferred to capital (Stock Dividend) ...

453  Transferred from capital ... e
46. Dividends to stockholders ... (2,500,000 1........ (2,500,000)
47, Aggregate write-ins for gains or (losses) insurplus ......................oooooo
48, Net change in capital and surplus (Lines 34 t0 47) ..................ccooo 1,969,581|........ (5,136,625)|....... (13,001,756)
49. Capital and surplus end of reporting period (Line 33 plus48) ... 45,027,5011......... 50,923,051|......... 43,057,920
DETAILS OF WRITE-INS
AT,
AT02.
47003,
4798. Summary of remaining write-ins for Line 47 from overflow page ... e
4799. TOTALS (Lines 4701 through 4703 plus 4798) (Line 47 above) ............................ooo |
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CASH FLOW

1 2 3
Current Prior Prior
Year Year Year Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net of reinsurance ... 226,384,435 ......... 202,362,126 ......... 280,079,583
2. NetinvestmentinCome ... ... 2,312,801 ............ 2126272 |............ 2,687,855
3. Miscellaneous INCOME ... L L [
4. Total (LINES 1103) ..o 228,697,236 ......... 204,488,398 ......... 282,767,438
5. Benefit and loss related payments ... 189,861,914 |......... 184,516,530 ......... 251,385,938
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts .......... ... |
7. Commissions, expenses paid and aggregate write-ins for deductions .............................. [ 21,053,448 ............ 9414417 |........... 25,380,019
8. Dividends paid to policyholders ....................coooiii e e
9. Federal and foreign income taxes paid (recovered) net of §............... 0 tax on capital gains
(IOSSES) ... 2,258,901 ... 1,818,580 |............ 2,263,159
10.  Total (Lines 5through 9) ..........oooiiiiiii e 213,174,263|......... 195,749,527 |......... 279,029,116
1. Net cash from operations (Line 4 minus Line 10) ......................ccooo 15,522,973 ............ 8,738,871|............ 3,738,322
Cash from Investments
12. Proceeds from investments sold, matured or repaid:
120 BONAS ... 307,586,864 ......... 316,057,799 ......... 395,710,913
122 SOCKS ... 11,423,633 |............ 6,193,327 ........... 7,758,511
123 Mortgage l0ans ... e
124 Realestate ...
125 Otherinvested assets ...
12.6  Net gains or (losses) on cash, cash equivalents and short-term investments ...............| ...
12.7  Miscellaneous proceeds ..................ooccoiiiiiieeeiii 1,658,854 |............... 197,104 |........... 12,883,361
12.8  Total investment proceeds (Lines 12.1t012.7) ... | 320,669,3511......... 322,448,230]......... 416,352,785
13. Cost of investments acquired (long-term only):
130 BONAS ..o 274,242,539]......... 314,950,349 ......... 395,596,669
132 SHOCKS ... 11,609,397 |............ 6,333,838 | ... 8,101,461
13.3  Mortgage loans ... e
134 Realestate ...
135  Otherinvested assets ... L
13.6  Miscellaneous applications .....................coooo 20,900,666 ............ 5910999 |............... 479,621
13.7  Total investments acquired (Lines 13.1t013.6) ..............ooooo 306,752,602 ......... 327,195,186 |......... 404,177,752
14. Net increase (or decrease) in contract loans and premium notes ...
15. Net cash from investments (Line 12.8 minus Lines 13.7and 14) ... 13,916,749 |........... (4,746,956) |........... 12,175,033
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1  Surplus notes, capital NOteS ....................ooooooii e
16.2  Capital and paid in surplus, less treasury stock ......................coooo |
16.3  Bormrowed fUNdS ... | |
16.4  Net deposits on deposit-type contracts and other insurance liabilities ........................| ...
16.5  Dividends to stockholders ... e 2,500,000]............ 2,500,000
16.6  Other cash provided (applied) ..o (9,058,927)| ... 1,465,042|............ 1,699,415
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5
PluS Line 16.6) .......oooiiii e [ (9,058,927)|........... (1,034,958) | ............. (800,585)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and
1T 20,380,795(............ 2,956,957 |........... 15,112,770
19. Cash, cash equivalents and short-term investments:
191 Beginning of year ... 26,149,691|........... 11,036,921 |........... 11,036,921
19.2  End of period (Line 18 plus Line 19.1) .......................oooooo 46,530,486(........... 13,993,878|........... 26,149,691
Note: Supplemental Disclosures of Cash Flow Information for Non-Cash Transactions:
20.0001 | o L e

Q6




STATEMENT As oF September 30, 2011 o THe Paramount Health Care

LD

EXHIBIT OF PREMIUMS, ENROLLMENT AND UTILIZATION

1 Comprehensive (Hospital & Medical) 4 5 6 7 8 9 10
2 3 Federal
Medicare Vision Dental Employees Health Title XVIII Title XIX
Total Individual Group Supplement Only Only Benefit Plan Medicare Medicaid Other

Total Members at end of:

1. Prior Year ..........ccoooiiiiii 48,835 ... 61| 35812 | e L e 12,962 | .o |
2. FirstQuarter ... 47250 (... B3| 34331 | e [ e 12,856 | .o [
3. Second Quarter ... 46548 (... 56 (..o 33746 | .o e L e 12746 | oo |
4, ThirdQuarter ..o 46172 (..o 57 .. 33413 o e e e 12,702 | oo [
5. CurrentYear ..o Lo Lo o L L L L e [ [
6. Current Year Member Months ... 424293 ... 546 |............ 308,620 | ..o | [ [ MEA27 | [
Total Member Ambulatory Encounters for Period:

7. Physician ... 16,029 ... 0] 8,054 | ... e e 7,965 . [
8. Non-Physician ...............c.ccooii 42554 | ... 36 ... 23,962 ... e L e [ 18,556 | ... |
9. Total e 58,583 | ..o 46 32,016 | ..o i L [ [ 26,521 | L
10. Hospital Patient Days Incurred ......................... | 58,765 (.................. 4. 15944 | 42807 ...
11. Number of Inpatient Admissions .......................[.................. 6,282 |................... 3. 2433\ 3846 (...
12. Health Premiums Written (@) .................oooooo [, 213,181,243 |............ 337,261 1........ 99,897,894 | ... [ e 112,946,088 | .......cooooiiis |
13. Life Premiums Direct .............coooiiiiii e [ e e e e e e e
14. Property/Casualty Premiums Written .................. | [ e e e e e e
15. Health Premiums Earned ......................o [ 213,181,243 |............ 337,261 ........ 99,897,894 | ... [ [ 112,946,088 | ... [
16. Property/Casualty Premiums Earned .................. | [ e e e e e e
17. Amount Paid for Provision of Health Care Services ...|........... 190,518,589 |............ 115,920]........ 84,795,192 ... [ e 105,607,477 | o
18. Amount Incurred for Provision of Health Care

SEIVICES e [ 188,913,637 |............ 112,951]........ 83,749,711 ..o L | L 105,050,975 | |

(a) For health premiums written: amount of Medicare Title XVIIl exempt from state taxes or fees $.....101,205,094.
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CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)
Aging Analysis of Unpaid Claims

80

1 2 3 4 5 6 7
Account 1-30 Days 31-60 Days 61-90 Days 91 - 120 days Over 120 Days Total
0199999 Individually Listed Claims Unpaid ................................. | b L
0299999 Aggregate Accounts Not Individually Listed - Uncovered ......|........................ | L
0399999 Aggregate Accounts Not Individually Listed - Covered .........|............ 5,866,057 |............ 1441173 ... 171,755 . .............. 46,827 (............... 606,686 |............ 8,132,498
0499999 Subtotals ... 5,866,057 |............ 1441173 ... 71,755 46,827 |............... 606,686 |............ 8,132,498
0599999 Unreported claims and Other ClaIM TESEIVES ... e 15,222,125
0699999 Total Amounts WIthReld ... o
0799999 Total ClaIMS UNPAIT ... 23,354,623
0899999 Accrued Medical Incentive Pool And Bonus AMOUNES ... (191,559)
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60

UNDERWRITING AND INVESTMENT EXHIBIT

ANALYSIS OF CLAIMS UNPAID-PRIOR YEAR-NET OF REINSURANCE

Claims Incurred
in Prior Years
(Columns 1+3)

Estimated Claim
Reserve and
Claim
Liability
Dec 31 of
Prior Year

Line
of
Business
1. Comprehensive (hospital & medical) ....................
2. Medicare Supplement ............................
3. Dentalonly ...
4, Visiononly ...
5. Federal Employees Health Benefits Plan ................
6. Title XVIII - Medicare .............................
7. Title XIX - Medicaid .................ccooooiiiiiiiin
8. Otherhealth ...
9. Health subtotal (Lines 1t08) .........................
10. Healthcare receivables (@) ................cccoooviiiiiinnn
1. Othernon-health ...
12. Medical incentive pools and bonus amounts ............
13. Totals (Lines9-10+11+12) ...

AAAAAAAAAAAA 9,336,323

AAAAAAAAAAA 10,490,508

AAAAAAAAAAAAAAA 210,873

AAAAAAAAAAA 24,079,362
AAAAAAAAAAAAAAA 830,088

AAAAAAAAAAAAAAA 210,873

Liability
Claims End of
Paid Year to Date Current Quarter
1 2 3 4
On On On On
Claims Incurred Claims Incurred Claims Unpaid Claims Incurred
Prior to January 1 During the Dec 31 of During the
of Current Year Year Prior Year Year
AAAAAAAAAAAA 9,132,643|........... 75,747,820 ............... 203,680 ............ 9,451,410
........... 11,888,707 |........... 93,731,372 .............. 167,222 ........... 13,181,311
AAAAAAAAAAA 21,021,350 ......... 169,479,192|............... 370,902 | ........... 22,632,721
AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA 1,359,300 | ... [
AAAAAAAAAAAAAAA 210,873|............. (363,560) | ... | (191,559)
AAAAAAAAAAA 21,232,223 |......... 167,756,332 ............... 370,902 ........... 22,441,162

AAAAAAAAAAA 21,603,125

AAAAAAAAAAA 23,460,147

(a) Excludes §............... 0 loans or advances to providers not yet expensed.
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Notes to Financial Statement

1. Summary of Significant Accounting Policies
A. Accounting Practices

The financial statements of Paramount Insurance Company (the “Company”)
are presented on a basis of accounting practices prescribed by the Ohio
Department of Insurance.

The Ohio Department of Insurance recognizes only statutory accounting
practices prescribed by the State of Ohio for determining and reporting the
financial condition and results of operations of an insurance company, for
determining its solvency under the Ohio Insurance Law. The National
Association of Insurance Commissioners’ (NAIC) Accounting Practices and
Procedures Manual, (NAIC SAP) has been adopted as a component of
prescribed practices by the State of Ohio.

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

State of Sept. 30 Dec. 31
Domicile 2011 2010
NET INCOME Ohio
Paramount Health Care state basis 4,887,811 (14,174,201)
State Prescribed Practices that increase/(decrease) NAIC SAP - -
State Permitted Practices that increase/(decrease) NAIC SAP - -
NAIC SAP 4,887,811 (14,174,201)
SURPLUS
Paramount Health Care state basis 45,027,501 43,057,920
State Prescribed Practices that increase/(decrease) NAIC SAP - -
State Permitted Practices that increase/(decrease) NAIC SAP - -
NAIC SAP 45,027,501 43,057,920
B. Use of Estimates in the Preparation of the Financial Statements

The preparation of financial statements in conformity with Statutory
Accounting Principles requires management to make estimates and
assumptions that affect the reported amounts of assets and liabilities. It also
requires disclosure of contingent assets and liabilities at the date of the
financial statements and the reported amounts of revenue and expenses during
the period. Actual results could differ from those estimates.

C. Accounting Policy

Health premiums are earned ratably over the terms of the related insurance
and reinsurance contracts. Expenses incurred in connections with acquiring
new insurance business, including acquisition costs such as sales
commissions, are charged to operations as incurred.

In addition, the company uses the following accounting policies:

Short-term investments are stated at amortized cost.

Bonds are stated at amortized cost.

Common stock investments are stated at Fair Market Value.
The Company does not have any preferred stock investments.
The Company does not invest in mortgage loans.

The Company has no investments in loan-backed securities.
The Company has no investments in subsidiaries.

The Company has no investments in joint ventures.

The Company does not invest in derivatives.

e A A
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Notes to Financial Statement

10. The Company anticipates investment income as a factor in the premium
deficiency calculation, in accordance with SSAP No. 54, Individual and
Group Accident and Health Contracts.

11. Unpaid losses and loss adjustment expenses include an amount from
individual case estimates and loss reports and an amount, based on past
experience, for losses incurred but not reported. Such liabilities are
necessarily based on assumptions and estimates and while management
believes the amount is adequate, the ultimate liability may be in excess
of or less than the amount provided. The methods for making such
estimates and for establishing the resulting liability is continually
reviewed and any adjustments are reflected in the period determined.

12. The Company’s capitalization policy is those qualifying expenses over
$2,500.

13. The Company estimates its pharmaceutical rebate receivables based on
historical recoveries per script and the number of scripts written.

2. Accounting Changes and Corrections of Errors
No significant change.
3. Business Combinations and Goodwill

No significant change.

4. Discontinued Operations
-NOT APPLICABLE
5. Investments

D. 1. When necessary the Company obtains prepayment information from its
custodial bank for use in determining whether an other-than-temporary
impairment has occurred.

2. None
3. None
4. None
5. None
6. Joint ventures, Partnerships and Limited Liability Companies
-NOT APPLICABLE
7. Investment Income

No significant change.

8. Derivative Instruments
-NOT APPLICABLE
9. Income Taxes

No significant change.

10.  Information Concerning Parent, Subsidiaries and Affiliates
No significant change.

11.  Debt

-NOT APPLICABLE
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Notes to Financial Statement

12. Retirement Plans, Deferred Compensation, Postemployment Benefits
No significant change.
13. Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations

No significant change.

14. Contingencies
-NOT APPLICABLE
15. Leases

No significant change.
16. Off-Balance Sheet Risk
No significant change.
17. Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
-NOT APPLICABLE

18. Gain or loss to the Reporting Entity from Uninsured A&H Plans and the uninsured
Portion of partially Insured Plans

No significant change.

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

-NOT APPLICABLE

20. Fair Value Measurement

Assets Measured at Fair Value on a Recurring Basis

2011
Level 1 Level 2 Level 3
Equity securities $ 19,490,472
Total assets at Fair Value $ 19,490,472 $ -
2010
Level 1 Level 2 Level 3
Equity securities $ 22,533,337
Total assets at Fair Value $ 22533337 $ -

21. Other Items

No significant change.
22. Subsequent Events

-NOT APPLICABLE
23.  Reinsurance

No significant change.

24.  Retrospectively Rated Contracts

Q10.2
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25.

26.

27.

28.

29.

30.

31.

Notes to Financial Statement

-NOT APPLICABLE
Change in Incurred Claims and Claim Adjustment Expenses
Reserves as of December 31, 2010 were $25,278,490. As of September 30, 2011,
$21,457,437 has been paid for incurred claims and claim adjustment expenses
attributable to insured events of prior years. Reserves remaining for prior years are
now $370,902 as a result of re-estimation of unpaid claims and claim adjustment
expenses principally on Commercial and Medicare lines of insurance. Therefore,
there has been a $3,450,151 favorable prior-year development since December 31,
2010 to September 30, 2011. The decrease is generally a result of ongoing analysis
of recent development trends. Original estimates are increased or decreased, as
additional information becomes known regarding individual claims.
Intercompany Pooling Arrangements

-NOT APPLICABLE
Structured Settlements

-NOT APPLICABLE
Health Care Receivables
No significant change.
Participating Policies

-NOT APPLICABLE
Premium Deficiency Reserves

-NOT APPLICABLE

Anticipated Salvage and Subrogation

No significant change.
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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.

Yes[ ] No[X]
Yes[ ] No[ ] N/A[X]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

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

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?
oDl

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

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

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

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

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.]

Yes[ ] No[X] N/A[]

12/31/2010

Yes[ ] No[ ] N/AIX]
Yes[ ] No[ ] N/A[X]

Yes[ ] No[X]

Yes[ ] No[X]
Yes[ ] No[X]

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0cC 0TS FDIC

7
SEC

. Yes[INo[X] |. Yes[]No[X] |. Yes[]No[X] |. Yes[]No[X]

. Yes[]No[X]

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?
(@) 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.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended?

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

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

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

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?
If yes, indicate any amounts receivable from parent included in the Page 2 amount:

10.1

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.)
If yes, give full and complete information relating thereto:

1.1
1.2
12. Amount of real estate and mortgages held in other invested assets in Schedule BA:
13. Amount of real estate and mortgages held in short-term investments:

14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates?

Q11
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GENERAL INTERROGATORIES (Continued)

14.2 If yes, please complete the following:

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB?

INVESTMENT

14.21
14.22
14.23
14.24
14.25 Mortgages Loans on Real Estate
14.26
14.27
14.28

AlLOther ...
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal

Lines 142110 14.26) ...
Total Investment in Parent included in Lines 14.21 to 14.26

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?

16.

If no, attach a description with this statement.

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 3, Ill Conducting Examinations, F - Custodial or
Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?
16.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1

2

Yes[ ] No[X]
Yes[ ] No[ ] N/A[X]

Yes[X] No[ ]

Name of Custodian(s)

Custodian Address

Bank of New York Mellon .......................................

Three Mellon Center, Suite 153-3925, Pittsburg, PA ..

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
Name(s) 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[ ] No[X]
16.4 If yes, give full and complete information relating thereto:
1 2 3 4
Date
0ld Custodian New Custodian of Change Reason
16.5 Identify all investment advisors, brokers/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
Seebelow. ... | |

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:

Q11.1
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General Interrogatories Part 1 Attachments

Broker Code Broker Name

ORK AVONDALE PARTNERS LLC, NASHVILLE

RBC BAIRD, ROBERT W & CO INC, MILWAUKEE

YQD BARCLAYS CAPITAL LE, JERSEY CITY

DKK BENCHMARK COMPANY LLC, BROOKLYN

SAN BERNSTEIN SANFORD C & CO, NEW YORK

FED BLUEFIN RESEARCH PARTNER, JERSEY CITY
BFT BMO CAPITAL MARKETS CORP, NEW YORK
BCH BROADCOURT CAP CORP/SUB OF MLPF&S,NY
Gow BTIG LLC, JERSEY CITY

ANV CANACCORD GENUITY INC, JERSEY CITY

CAN CANTOR FITZGERALD & CO INC, NEW YORK
K82 CITATION GROUP/BCC CLRG, NEW YORK

SHY CITIGROUP GBL MKTS INC, NEW YORK

SSl CLEARVIEW CORRESPONDENT SRVS,LLC,RICHMON
ASJ COLLINS STEWART LLC, NEW YORK

TFF COWEN AND COMPANY LLC, NEW YORK

FOB CREDIT SUISSE, NEW YORK (CSFBUS33XXX)
V6S CUTTONE & CO INC, JERSEY CITY

KIO DAHLMAN ROSE & CO LLC, JERSEY CITYY

DVI DAVIDSON(D A) & CO INC, NEW YORK

ALX DEUTSCHE BK SECS INC, NY (NWSCUS33)

A46 DOUGHERTY COMPANY, BROOKLYN

P92 DOWLING & PARTNERS, JERSEY CITY

C5H FIRST ANALYSIS SECS CORP, CHICAGO

RCB FRIEDMAN BILLINGS, WASHINGTON DC

GOL GOLDMAN SACHS & CO, NY

SLK GOLDMAN SACHS EXECUTION & CLEARING, NY
PGI HEFLIN & CO LLC, JERSEY CITY

IET INSTINET CORP, NY

EUI INVESTMENT TECHNOLOGY GROUP, NEW YORK
RTG ISI GROUP INC, NY

74L J P MORGAN SECURITIES INC, BROOKLYN

JAN JANNEY MONTGOMERY SCOTT, PHILADELPHIA
JEF JEFFERIES & CO INC, NEW YORK

CSK JMP SECURITIES, SAN FRANCISCO

JOR JOHNSON RICE & CO, NEW ORLEANS

HKI KEEFE BRUYETTE AND WOODS, JERSEY CITY
MCD KEYBANC CAPITAL MARKETS INC, NEW YORK
KNG KING (CL) & ASSOCIATES, ALBANY

BJO KNIGHT DIRECT LLC, JERSEY CITY

B2T KNIGHT EQUITY MARKETS L.P.,JERSEY CITY
LAZ LAZARD CAPITAL MARKETS LLC, NEW YORK
AM8 LEERINK SWANN & CO, JERSEY CITY

805 LIQUIDNET INC, BROOKLYN

B6K LONGBOW SECURITIES LLC, JERSEY CITY

T86 MACQUARIE SECURITIES(USA)INC JERSEY CITY
MER MERRILL LYNCH PIERCE FENNER SMITH INC NY
WAS MERRILL LYNCH PROFESSIONAL CLRG, PURCHAS
GRT MILLER TABAK & CO, BROOKLYN

MGK MORGAN KEEGAN & CO INC, MEMPHIS

MOS MORGAN STANLEY & CO INC, NY

NEE NEEDHAM & CO, NEW YORK

FAH OPPENHEIMER & CO INC, NEW YORK

XWR PACIFIC CREST SEC, PORTLAND

PHF PIPELINE TRADING SYSTEMS LLC, NEW YORK
PIP PIPER JAFFRAY & CO, MINNEAPOLIS

89G PULSE TRADING LLC, BOSTON

RAY RAYMOND JAMES & ASSOC INC, ST PETERSBURG
DAB RBC CAPITAL MARKETS CORP, MINNEAPOLIS
Qvi ROTH CAPITAL PARTNERS LLC, IRVINE

JEI SIDOTI & CO LLC, NEW YORK

86S SIMMONS & CO INTL, HOUSTON

TOU STATE STREET BROKERAGE SVCS, BOSTON
SHS STEPHENS INC, LITTLE ROCK

STE STERNE AGEE & LEACH INC

STI STIFEL NICOLAUS

BIT SUNTRUST CAPITAL MARKETS INC, ATLANTA
SBI UBS SECURITIES LLC, STAMFORD

WED WEDBUSH MORGAN SECS INC, LOS ANGELES
WEQ WEEDEN & CO, NEW YORK

Y6 WELLS FARGO SECURITIES LLC, CHARLOTTE
BWC WILLIAM BLAIR & CO, CHICAGO

B9H WJB CAPITAL GROUP, INC., JERSEY CITY
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GENERAL INTERROGATORIES

PART 2 - HEALTH
1. Operating Percentages:
11 A&8Hlosspercent 90.000%
1.2 A&H cost containmentpercent 1.000%
1.3 A&H expense percent excluding cost containment expenses 10.000%
2.1 Do you act as a custodian for health savings accounts? Yes[ ] No[X]
2.2 Ifyes, please provide the amount of custodial funds held as of the reportingdate. ~—§ 0
2.3 Do you act as an administrator for health savings accounts? Yes[ ] No[X]
2.4 If yes, please provide the balance of the funds administered as of the reporting date. $

Q12



STATEMENT As oF September 30, 2011 o THe Paramount Health Care

€10

SCHEDULE S - CEDED REINSURANCE

Treaties - Current Year to Date

Showing All New Reinsurance
3

1 2 4 5 6 7
NAIC Federal Type of Is Insurer
Company ID Effective Domiciliary Reinsurance Authorized?
Code Number Date Name of Reinsurer Jurisdiction Ceded (Yes or No)
Accident and Health - Non-affiliates
93440 ... 06-1041332 ........... [..... 01/01/2011 ... HMLIFEINSCO ... PA SSUAIG ... |..... Yes[X]No[] .....
93440 ... 06-1041332 ........... |..... 01/01/2011 ... HMLIFEINSCO ... PA . SSUAIN....... |..... Yes[X]No[] .....




STATEMENT As oF September 30, 2011 o THe Paramount Health Care

SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

Direct Business Only
1 2 3 4 5 6 7 8 9
Federal Life and Annuity
Accident and Employees Health Premiums Property/ Total
Active Health Medicare Medicaid Benefits Program and Other Casualty Columns | Deposit-Type
State, Etc. Status Premiums Title XVIII Title XIX Premiums Considerations | Premiums | 2 Through 7 Contracts

1. Alabama (AL) ... N e e e e e
2. Alaska (AK) ... N e e e e e
3. Arizona (AZ) ... N e e e e
4. Arkansas (AR) ..............oo N e e e e
5. California (CA) ............ocooii N e e e e e
6. Colorado (CO) .......oovvveiii, N e e e e e
7. Connecticut (CT) .........ooooeiiinn. N e e e e
8. Delaware (DE) ........................ N e e e e
9. District of Columbia (DC) ............... N e e e e e
10. Florida (FL) ............ccooeiiii, N e e e e e
1. Georgia (GA) ... N e e e e
12. Hawaii (HI) ............ooco, N e e e e e
13. Idaho (ID) .......oooooviii e 1 I P I [ P
14. llinois (IL) .....oovveei e 1 I P I [ P
15. Indiana (IN) ... N e e e e
16. lowa (IA) ... N e e e e e
17. Kansas (KS) ...........occoooiiii. N e e e e e
18. Kentucky (KY) ..., N e e e e e
19. Louisiana (LA) ............cocoiiiiiiit. N e e e e
20. Maine (ME) ..o N e e e e e
21. Maryland (MD) ... N e e e e e
22. Massachusetts (MA) .................... N e e e e
23. Michigan (MI) ..., N e e e e e
24. Minnesota (MN) ........................ N e e e e e
25. Mississippi (MS) ..o N e e e e e
26. Missouri (MO) ... N e e e e
21. Montana (MT) ...l N e e e e
28. Nebraska (NE) .....................ooo. N e e e e e
29. Nevada (NV) ... N e e e e e
30. New Hampshire (NH) ................... N e e e e
31. New Jersey (NJ) ... N e e e e
32. New Mexico (NM) ....................... N e e e e e
33. New York (NY) ..., N e e e e e
34. North Carolina (NC) .................... N e e e e
35. North Dakota (ND) ...................... N e e e e e
36. Ohio (OH) ..o, ..o L ... 1100,235,155|. 112,946,088 | ..........oooo oo [ L 213181,243 | ..
37. Oklahoma (OK) .................oooen. N e e e e e
38. Oregon (OR) .......cocooiiiiiiii N e e e e
39. Pennsylvania (PA) ...................... N e e e e
40. Rhode Island (RI) ....................... N e e e e e
41. South Carolina (SC) .................... N e e e e e
42. South Dakota (SD) ..................... N e e e e e
43. Tennessee (TN) ...t N e e e e
44, Texas (TX) ..o N e e e e e
45. Utah (UT) oo e 1 I P I [ P
46. Vermont (VT) ... N e e e e
47. Virginia (VA) ... N e e e e e
48. Washington (WA) ................o. N e e e e e
49, West Virginia (WV) ..................... N e e e e e
50. Wisconsin (WI) ... N e e e e
51. Wyoming (WY) ... N e e e e
52. American Samoa (AS) .................. N e e e e e
53. Guam (GU) ... N e e e e e
54. Puerto Rico (PR) ........................ N e e e e
55. U.S. Virgin Islands (V1) ................. N e e e e
56. Northern Mariana Islands (MP) ........ N e e e e e
57. Canada (CN) ...............ooooiiinn, N e e e e e
58. Aggregate other alien (OT) ............. XXX
59. Subtotal ... . XXX, 100,235,155 |. 112,946,088 |............... |..oooooiii | . 213,181,243 | ...
60. Reporting entity contributions for

Employee Benefit Plans ................ XXX e e e e L
61. Total (Direct Business) ................. @....... 11 100,235,155 |. 112,946,088 |............... |.oooeeieiii [ [ . 213,181,243 | ...
DETAILS OF WRITE-INS
5801, XXX e L L e e e
5802. XXX e L L e e e
5803, XXX e L e e e e
5898.  Summary of remaining write-ins for

Line 58 from overflow page ............ XXX e e e e e
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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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER
MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

No significant changes noted.
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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 Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? No
Explanations:
Bar Codes:

Medicare Part D Coverage Supp

Document Code: 3!
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OVERFLOW PAGE FOR WRITE-INS
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SCHEDULE A - VERIFICATION

Real Estate
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 of prioryear .....................ooo e e
2. Cost of acquired
2.1 Actual cost at time of acquisition ........................ e
2.2 Additional investment made after acquisition ... [
3. Current year change inencumbrances ........................eco——— e
4. Totalgain(loss)ondisposals ........................... . m B 2 B B B |
5. Deduct amounts received on disposals ........................ N O N E AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
6.  Total foreign exchange change in book/adjustedcarryingvdi |l W @ B W B | .|
7. Deduct current year's other than temporary impairment reCegrmeca————————h oo |
8. Deduct current year's depreciation ... e
9.  Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) ... | [
10.  Deduct total nonadmitted amounts .......................o e
11.  Statement value at end of current period (Line 9 minus Line 10) ...
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year To Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of prioryear ..........................oof oo
2. Cost of acquired:
2.1 Actual cost at time of acquisition ........................ e
2.2 Additional investment made after acquisition ........................ e [
3. Capitalized deferred interestand other ...
4. Accrual of diSCOUNt ...
5. Unrealized valuation increase (decrease) ...................coooooiiiiiiiii e
6. Totalgain(loss)ondisposals ..................................l e
7. Deductamounts receivedondisposals .................... M B Q8 R B K |
8. Deduct amortization of premium and mortgage interest poin N N E ...................................................................
9.  Total foreign exchange change in book value/recorded invel ® = 0 & 8
10.  Deduct current year's other than temporary impairment recognized ..................ccccooiiiiiiiiiiiiiii i [
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines1+2+3+4+5+
B-7-8+9-10) ...
12, Total valuation allowance ... e
13, Subtotal (Line 11 plus LiNe 12) ...
14.  Deduct total nonadmitted amounts .........................o e
15.  Statement value at end of current period (Line 13 minus Line 14) ...............................ooooo
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 of prioryear ... e
2. Cost of acquired:
2.1 Actual cost at time of acquisition ........................ e
2.2 Additional investment made after acquisition ... [
3. Capitalized deferred interestand other ... e
4. Accrualofdiscount ... ———————
5. Unrealized valuationincrease (decrease) ....................!. m B % B B B ||
6.  Total gain (loss) ondisposals .................................... N O N E ..................................................................
7.  Deductamounts receivedondisposals .................... . F W Q@ B W@ Bmm!| .|
8. Deduct amortization of premium and depreciation .......... ' oo
9.  Total foreign exchange change in book/adjusted carrying value .......................c | e
10.  Deduct current year's other than temporary impairment recognized ..............................cooo
11.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5+6-7-8+9-10) ................| o
12. Deduct total nonadmitted amounts .........................o e
13.  Statement value at end of current period (Line 11 minus Line 12) ... L
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prioryear ......................................| .. 103,076,950 ......... 98,397,725
2. Cost of bonds and stocks acquired ... 285,851,934 ....... 403,698,131
3. Accrual Of diSCOUNt ... o 15,984 | .............. 29,202
4, Unrealized valuation increase (decrease) ..................cooiiiiiieiiiiiiii e (4,734,280)|.......... 1,312,077
5. Total gain (10SS) ON diSPOSAIS ............cooiiii i 4,700,283 .......... 4,145,567
6. Deduct consideration for bonds and stocks disposed of ..........................cco 319,010,497 ....... 403,469,424
7. Deduct amortization of premium ... 707,787 |.......... 1,029,928
8. Total foreign exchange change in book/adjusted carrying value .......................... i |
9. Deduct current year's other than temporary impairment recognized ....................ooo L [ 6,400
10. Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9) .....................|........ 69,192,587 |....... 103,076,950
1. Deduct total nonadmitted amounts ...
12. Statement value at end of current period (Line 10 minus Line 11) ... | 69,192,587 |....... 103,076,950
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Z0ISO

During the Current Quarter fo
1

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

r all Bonds and Preferred Stock by Rating Class

5
Book/Adjusted
Carrying Value

End of
First Quarter

6
Book/Adjusted
Carrying Value

End of
Second Quarter

Class 1 () ..ooovvvveee e
Class 2 (8) ...oovvvv e
Class 3 (@) -..oovvvvoeee e
Class 4 (@) ...
Class 5 () -..oovvvveeee
Class 6 (@) ....ovvvvveeeee
. Total Bonds ...

..... 109,768,096
........... 278,286

..... 110,811,536
........... 267,615

BONDS

1.

2.

3.

4,

5.

6.

7

PREFERRED STOCK
8. Class 1
9. Class 2
10. Class 3
11. Class 4
12. Class 5

13. Class 6 ...
14. Total Preferred Stock
15. Total Bonds & Preferred Stock

2 3 4

Book/Adjusted

Carrying Value Acquisitions Dispositions Non-Trading
Beginning of | During Current | During Current | Activity During
Current Quarter Quarter Quarter Current Quarter
..... 110,811,536 |..... 117,171,292|..... 128,086,042 |......... (288,903)
........... 267,615|........ 1,713,238 ........... 114,094 | .......... (1,133)
..... 111,079,151]..... 118,884,530 ..... 128,200,135|......... (290,036)
..... 111,079,151|..... 118,884,530|..... 128,200,135|......... (290,036)

..... 110,046,382

..... 111,079,151

ga) Book/Adjusted Carrying Value column for the end of the current reporting period igcludes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1 $
e 0;NAICG$....

............... 0;NAIC3$

0; NAIC 4 §

0; NAIC 5

$

7 8
Book/Adjusted | Book/Adjusted
Carrying Value | Carrying Value

End of December 31

Third Quarter Prior Year
....... 99,607,883 |..... 112,670,920
........ 1,865,626 |........... 264,714
..... 101,473,509|..... 112,935,634
..... 101,473,509|..... 112,935,634
...... 51,652,802; NAIC 2
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SCHEDULE DA - PART 1
Short - Term Investments
1 2 3 4 5
Book/Adjusted Paid for Accrued
Carrying Actual Interest Collected Interest
Value Par Value Cost Year To Date Year To Date
9199999. Totals ... 51,771,395|....... XXX 51,778816|............... 2432|............ 10,533
SCHEDULE DA - Verification
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 of prioryear .................|......... 32,392,020......... 12,441,790
2. Cost of short-term investments acquired .....................................|........ 23,024,750 ......... 33,153,846
3. Accrual of discount ... e L 132
4. Unrealized valuation increase (decrease) ..................cooooooo |
5. Total gain (loss) on disposals ...
6. Deduct consideration received on disposals ................................ | 3,634,798......... 13,171,459
7. Deduct amortization of premium ... 10,577 (. ............. 32,289
8. Total foreign exchange change in book/adjusted carrying value .........|.................... |
9. Deduct current year's other than temporary impairment recognized ... |.....................o |

10. Book/adjusted carrying value at end of current period (Lines 1 +2 +
3+445-6-T+8-9) .. | 51,771,395|......... 32,392,020
1. Deduct total nonadmitted amounts ...
12. Statement value at end of current period (Line 10 minus Line 11) .......|......... 51,771,395 ......... 32,392,020

QsSI103
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SI04  Schedule DB - Part A Verification .................cccooiiiiiiiiinns, NONE
SI04  Schedule DB - Part B Verification ..................cccoviiiiiiiiinns, NONE
SI05 ScheduleDBPartCSection1 ...........ccoviiiiiiiiiii i NONE
SI06 ScheduleDBPartCSection2 ............c..oiiiiiiiii i, NONE
SI07  Schedule DB - Verification ...............cciiiiiiiiii i NONE
SI08  Schedule E - Verification (Cash Equivalents) ............................ NONE

QSI04 - QSI108
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EO1 Schedule APart2 ..........c.ccoiiiiiiiiiiii e e NONE
EO1 Schedule APart3 ........ ..ot e e NONE
E02 ScheduleBPart2 ...........ccoviiiiiiiiiii e e NONE
E02 ScheduleBPart3d ..........c.ccoiiiiiiiiiii e e NONE
E03 Schedule BAPart2............ccoiiiiiiiiiiii i i eaees NONE
E03 Schedule BAPart3 .........coiiiiii i i e NONE

QEO01 - QE03
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#7030

Show All Long-Term Bonds and Stock Acquired During the Current Quarter
1 2 3 4 5 6 7 8 9 10
Paid for NAIC
Accrued Designation
CUSIP Name of Number of Interest and or Market
Identification Description Foreign Date Acquired Vendor Shares of Stock |  Actual Cost Par Value Dividends Indicator (a)
Bonds - U.S. Governments
3137EACX5 ... FEDERALHOME LN MTG CORP ... ] 09/21/2011 .... |DEUTSCHE BANC ALEX BROWN INSTL, NY ...............|..... XXX o] 1,181,079]...... 1,180,000.00(................ 3711
912828QR4 .......... USTREASURY NOTE ... ... ] 07/27/2011 .... |BANK OF NEW YORK/BARCLAYS LONDON, NY ..........|..... XXX o 143916 ........ 145,000.00|................ T
912828QU7 .......... USTREASURY NOTE ... .. ] 07/13/2011 .... | TD SECS (USA) INC,NEWYORK ........................ccoo ] oo XXX oo 40,000(.......... 40,000.00|................... 1
912828QX1 .......... USTREASURY NOTE ... .o ] 08/03/2011 .... |BANK OF NEW YORK/BARCLAYS LONDON, NY ...........|..... XXX oo 15,190 .......... 15,000.00|.................. 201 .
912828KD1 .......... USTREASURY NOTE ... ... ] 07/19/2011 .... |JPMORGAN CHASE BK/RBS SEC INC, NEW YORK ......|..... XXX o] 1,665,655]...... 1,618,000.00(........... 19,0521 ...
912828QA1 .......... USTREASURY NOTE ... . o ] 08/03/2011 .... |MORGAN STANLEY & COINC,NY ............oooooiii | XXX ..o 1,280,0211...... 1,215,000.00(............ 94111 ...
912828QN3 .......... USTREASURY NOTE ... ... 08/09/2011 .... |GOLDMAN SACHS & CO,NY .................................|..... XXX o] 2,653,405 ...... 2,521,000.00........... 1770211 ...
0599999 Subtotal - BONAS = U.S. GOVEIMMENES ... ... XXX o] 6,979,266 |...... 6,734,000.00........... 46,276 |..... XXX ...
Bonds - All Other Governments
68323AAU8 ... ONTARIO (PROVINCE OF) ... L C. | 07/14/2011 CIBC WORLD MARKETS CORP, NEWYORK ...............|..... XXX .o 35212(......... 35,000.00(.................. 8|1FE .............
1099999 Subtotal - Bonds = All OtNer GOVEINMMENES ... ..o XXX oo 35,212 .......... 35,000.00.................. 8|..... XXX ...
Bonds - U.S. States, Territories and Possessions
13063BMH2 ......... CALIFORNIA ST ..o 09/21/2011 .... |MERRILL LYNCH PIERCE FENNER SMITHINCNY .......|..... XXX .o 115,476........ 100,000.00................... 1FE ...
5741924X5 ... MARYLAND ST ... 09/27/2011 .... |CITIGROUP GBL MKTS INC,NEWYORK ...................|..... XXX o] 373,725(........ 300,000.00(............ 6,208 |1FE ..............
1799999 Subtotal - Bonds - U.S. States, TErmtories and POSSESSIONS ... ... oo XXX o] 489,2011........ 400,000.00]............ 6,2081..... XXX ...
Bonds - U.S. Special Revenue, Special Assessment
040649LJ2 ........... ARIZONA ST TRANSPRTNBRDEXCIS ... 09/28/2011 .... |MERRILL LYNCH PIERCE FENNER SMITHINCNY .......|..... XXX o 292,1801(........ 250,000.00................... 1FE ...
46613QGU2 ......... JEAFLASTJOHNS RIVPWR PKSY .o 09/20/2011 .... |J.P. MORGAN SECURITIES LLC, NEWYORK ..............|..... XXX .o 297,255(........ 250,000.00(................... 1FE ...
575579CW5 ... . MASSACHUSETTS BAY TRANSNAUTH ... 09/22/2011 .... |FIDELITY CAP MKTS (DIV OF NFSC), BOSTON ............| ..... XXX o 124,902 ........ 100,000.00{............ 1,254 |1FE ..............
576049YV6 .......... MASSACHUSETTS STWTRRESAUTH ... ] 09/30/2011 .... |JEFFERIES & COINC,NEWYORK .................oo.oo | XXX .o 193,130 ........ 160,000.00{............ 1493 |1FE ..............
592663F45 ........... METROPOLITANWTRDISTSOUTHNC ... ] 09/21/2011 .... |J.P. MORGAN SECURITIES LLC, NEWYORK ..............|..... XXX o 2245541 .. ... 200,000.001............ 2,361 |1FE ..............
64989KHSS .......... NEW YORK STPOWER AUTH ... e ] 09/22/2011 .... |SAMUEL A RAMIREZ & COMPANY, BROOKLYN ...........|..... XXX .o 282,918|........ 250,000.00................... 1FE ...
882117TM27 ... TEXASA&MUNIVPERMUNIVED ... 09/28/2011 .... |CLEARVIEW CORRESPONDENT SRVS,LLC,RICHMON . |..... XXX o 2446741 ... ... 200,000.00(............ 2556 |1FE ..............
956704XT2 .......... WESTVIRGINIASTUNIVREVENUES ... 09/22/2011 .... |J.P. MORGAN SECURITIES LLC, NEWYORK ..............|..... XXX o 322,619(........ 280,000.00................... 1FE ...
3128PWM8S ......... FHLMC POOL#J1-6683 ... ..o 09/19/2011 .... |BARCLAYS BANK OF NEWYORK ...........ccoooovei| XXX .o 447777 ... 425,000.00|............... 868[1FE ..............
3132GDSPS ......... FHLMC POOL#Q0-0526 ... ] 09/19/2011 .... |BARCLAYS BANKOFNEWYORK ............................|..... XXX o 972,352|........ 894,759.30(............ 2610|1FE ..............
3132GDW65 ... FHLMC POOL#Q0-0669 ..........ccoooee e 09/19/2011 .... |BANKOF AMERICA, NY ... | XXX .o 959,028 ........ 894,719.68|............ 2349|1FE ..............
3132GEFHS8 ......... FHLMC POOL#QO0-1068 ... ] 09/21/2011 .... [NOMURA SECS,NEWYORK ..................................|..... XXX o 957,070(........ 871,053.19|............ 3327 |1FE ..............
3132GETD2 ......... FHLMC POOL#QO-1448 ... .. o ] 09/19/2011 .... |GREENWICH CAP MKTS, GREENWICH .....................|..... XXX .o 975,8691........ 896,835.20|............ 2616|1FE ..............
3132GE4RS .......... FHLMC POOL#QO-1732 ... e 09/28/2011 .... [NOMURA SECS,NEWYORK ............ooooovvii | XXX .o 491,665|........ 448561.04|............... 822(1FE ..............
3132GFBVS ......... FHLMC POOL#QO0-1852 ... ... .. ] 09/21/2011 .... [NOMURA SECS,NEWYORK ..................................|.... XXX o 958,310(........ 871,562.01|............ 3329|1FE ..............
3132GF4F1 .......... FHLMC POOL#Q0-2622 ..........ccoooieee e ] 09/28/2011 .... |JPMORGAN CHASE BK/RBS SEC INC, NEW YORK ......|..... XXX .o 480,490 ........ 439,556.10|............... 806 [1FE ..............
3132GGGM1 ... FHLMC POOL#Q0-2904 ... . ... ... ] 09/19/2011 .... |GREENWICH CAP MKTS, GREENWICH .....................|..... XXX o 963,774 |........ 898,886.01|............ 2,360 |1FE ..............
3132GJAJ8 ... FHLMC POOL#Q0-3009 ... 09/19/2011 .... |BARCLAYS BANK OFNEWYORK ...........ocoooovveii | XXX .o 963,122(........ 899,063.24|............ 2,360 |1FE ..............
31410KJGO .......... FNMA  POOL#0889563 ... ... ] 08/02/2011 .... [NOMURA SECS,NEWYORK ..................................|.... XXX o] 1,991,477|..... 1,826,781.19|............ 2791\1FE .............
31416BL71 ........... FNMA  POOL#0995050 ..o 08/11/2011 .... |JPMORGAN CHASE BK/RBS SEC INC, NEW YORK ......|..... XXX .o 361,247(........ 323,680.13............... 647 [1FE ..............
31416BRR1 .......... FNMA  POOL#0995196 ... 08/11/2011 .... |JPMORGAN CHASE BK/RBS SEC INC, NEW YORK ......|..... XXX .o 592,6691........ 531,035.60(............ 1,062|1FE ..............
31416XTK6 .......... FNMA  POOL#0AB2353 ... ... ] 09/19/2011 .... |JPMORGAN SECURITIES INC,NEWYORK .................|..... XXX o 478,869 |........ 453501.71|.............. 926 [1FE .............
31416YTZ1 ... FNMA  POOL#0AB3267 ... oo e 08/01/2011 .... |JPMORGAN SECURITIES INC,NEWYORK .................|..... XXX o] 2,058,520 ...... 2,017,538.85|............ 2242|1FE ..............
3138AUVVT ... FNMA  POOL#0AIS127 .. ] 09/19/2011 .... |BANK OF AMERICA,NEWYORK ..............................|..... XXX o 479162 ........ 450,000.001............ 1,050 |1FE ..............
3138AKYH6 .......... FNMA  POOL#0AIBTTT .. e ] 08/09/2011 .... |CRT CAPITAL GROUP, STAMFORD .......................... | ... XXX o] 3,128,322 ...... 297172620 ............ 2972|1FE ..............
3138ANWF6 ... FNMA  POOL #0AIBTA5 ... ... ... . .. 09/29/2011 .... | JPMORGAN CHASE BK/RBS SEC INC, NEW YORK ......|..... XXX o] 481,641|. ... 450,000.00|............... 675[1FE ...
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1’7030

Show All Long-Term Bonds and Stock Acquired During the Current Quarter
1 2 3 4 5 6 7 8 9 10
Paid for NAIC
Accrued Designation
CUSIP Name of Number of Interest and or Market
Identification Description Foreign Date Acquired Vendor Shares of Stock |  Actual Cost Par Value Dividends Indicator (a)

3138ASCZ3 .......... FNMA  POOL#0AJ0987 ... ..o ] 09/19/2011 .... |GREENWICH CAP MKTS, GREENWICH .....................|..... XXX .o 474609]........ 450,000.00............... 919(1FE ..............
31417Y6N2 ... FNMA  POOL#OMAOSBT6 ... 09/29/2011 .... |WELLS FARGO SECURITIES LLC, CHARLOTTE ..........|..... XXX oo 236,672(........ 225,000.00|............... 372{1FE .............
999ADMO74 ......... FNMA 30-YRFIXED TBA ... ] 08/08/2011 .... |DEUTSCHE BK SECS INC, NY (NWSCUS33) ............... | ..... XXX o] 1,436,133]|...... 1,290,000.00(............ 2795|1FE ..............
999ADG622 .......... FNMA 30-YRFIXED TBA ... ] 07/27/2011 .... |DEUTSCHE BK SECS INC, NY (NWSCUS33) ............... | ..... XXX o] 2,088,338 ...... 2,084,000.00]............ 2779|1FE ..............
999ADES36 .......... FNMA 30-YRFIXED TBA ... ] 08/05/2011 .... |JPMORGAN CHASE BANK/CHEM/CP/IPA,NY ..............|..... XXX o] 5,152,304 |...... 4,749,000.00(............ 8,707 |1FE ..............
999TCX096 .......... FNMA 30-YRFIXED TBA ... ] 07/22/2011 .... |DEUTSCHE BK SECS INC, NY (NWSCUS33) ............... | ..... XXX o] 2,094,752 ...... 2,046,000.00]............ 2984 |1FE ..............
999ADR123 .......... FNMA 30-YRFIXED TBA ... ] 07/08/2011 .... |GOLDMAN SACHS & CO,NY ...................................|..... XXX o] 5,055,649(...... 4,801,000.00(............ 8,089 |1FE ..............
999ADM371 ......... FNMA 30-YRFIXED TBA ... ] 07/07/2011 .... |MLPFS INC/FIXED INCOME, NEWYORK ....................|..... XXX ..o 4419677 ...... 4,043,000.00(............ 8,086 |1FE ..............
999ADE262 .......... FNMA 30-YRFIXED TBA ... ] 07/08/2011 .... |DEUTSCHE BK SECS INC, NY (NWSCUS33) ............... | ..... XXX .| 12,083,313 .... 11,009,000.00........... 18,348 |1FE ..............
999463276 ........... FNMA 30-YRFIXED TBA ... ] 08/04/2011 .... |JPMORGAN CHASE BANK/CHEM/CP/IPA,NY ..............|..... XXX o] 3,648,458 ... 3,497,000.00(............ 6,994 |1FE ..............
999461254 ........... FNMA 30-YRFIXED TBA ... ] 07/22/2011 .... |DEUTSCHE BK SECS INC, NY (NWSCUS33) ............... | ..... XXX o] 2,793,070 ...... 2,670,000.00]............ 4450 |1FE ..............
999452907 ........... FNMA 30-YRFIXED TBA ... ] 07/07/2011 .... |DEUTSCHE BK SECS INC, NY (NWSCUS33) ............... | ..... XXX o] 4,392,673 ...... 4,396,000.00|............ 4884 |1FE ..............
999ABK609 .......... FNMA 30-YRFIXED TBA ... ] 07/27/2011 .... |DEUTSCHE BK SECS INC, NY (NWSCUS33) ............... | ..... XXX o] 2,085,961 ...... 2,046,000.00]............ 3581 |1FE ..............
999AA0M17 .......... FNMA 30-YRFIXED TBA ... ] 07/27/12011 .... |GOLDMAN SACHS & CO,NY ...................................|..... XXX o] 2,316,578 ...... 2,189,000.00............ 4925|1FE ..............
999AA0109 .......... FNMA 30-YRFIXED TBA ... oo 07/22/2011 .... |JPMORGAN SECURITIES INC,NEWYORK .................|..... XXX o] 2,326,839 ...... 2,189,000.00]............ 4104 |1FE ..............
3199999 Subtotal - Bonds - U.S. Special Revenue, Special ASSESSMENt ... XXX o] .. 70,328,619 .... 65,938,259.45]......... 123,491 ... XXX ...
Bonds - Industrial and Miscellaneous (Unaffiliated)

020002AR2 .......... ALLSTATE CORPITHE ... . oo 09/26/2011 .... |CITIGROUP GBL MKTS/SALOMON, NEWYORK ...........|..... XXX .o 142,419|........ 130,000.00|............... T941FE ..............
02209SAJ2 ......... ALTRIAGROUPINC ... 09/28/2011 .... |CREDIT SUISSE, NEW YORK (CSFBUS33XXX) ............| ..... XXX o 143,758 ........ 110,000.00............ 1611|2FE .............
031162BD1 .......... AMGEN INC ..o 07/07/2011 .... |JPMORGAN CHASE BK/RBS SEC INC, NEW YORK ......|..... XXX oo 4798|.......... 5,000.00................ 48|1FE ..............
00206RAQ5 .......... AT&TINC .. 09/26/2011 .... |CREDIT SUISSE, NEW YORK (CSFBUS33XXX) ............| ..... XXX o 118,763 ........ 110,000.00|............... 652 [1FE ..............
053332AK8 .......... AUTOZONE INC ... 09/28/2011 .... |J.P. MORGAN SECURITIES LLC, NEWYORK ..............|..... XXX .o 142,282 ........ 130,000.00]............ 1620|2FE ..............
06051GDW6 ......... BANK OF AMERICA CORP ... ] 09/20/2011 .... |MLPFS INC/FIXED INCOME, NEWYORK ....................|..... XXX .o 203,376 1........ 200,000.00(............ 3,866 |1FE ..............
06051GDY2 .......... BANK OF AMERICA CORP ... 09/20/2011 .... |BARCLAYS CAP/FIXED INCOME, NEWYORK .............|..... XXX o 199,350 ........ 185,000.00............ 4851 |1FE ..............
084664BG5 .......... BERKSHIRE HATHAWAY FINANCE COR ... 09/20/2011 .... |US BANCORP INVESTMENTS INC, ST.PAUL ..............|..... XXX .o 199,476........ 185,000.00|............... 976 [1FE ..............
084670AV0 .......... BERKSHIRE HATHAWAY INC ... ] 09/26/2011 .... |CITIGROUP GBL MKTS/SALOMON, NEWYORK ...........|..... XXX o 147,755| ... 140,000.00|............... 597 [1FE ..............
097014AKO .......... BOEING CAPITAL CORP ... 09/28/2011 .... |J.P. MORGAN CLEARING CORP, NEWYORK .............|..... XXX .o 116,705 ........ 110,000.00{............ 1549|1FE ..............
14912L4X6 ........... CATERPILLARFINANCIALSE ... 09/29/2011 .... |RBS SECURITIES INC, GREENWICH ........................|..... XXX o 150,658 ........ 150,000.00|............... 555[1FE ..............
14912L4F5 ........... CATERPILLAR FINANCIAL SERVICES ... e 09/28/2011 .... |RBC CAPITAL MARKETS CORP, MINNEAPOLIS ...........|..... XXX .o 111,585(........ 100,000.00|............... T83[1FE ..............
172967EQO .......... CITIGROUP INC ... 09/30/2011 .... |BARCLAYS CAP/FIXED INCOME, NEWYORK .............|..... XXX .o 118,516........ 115,000.00]............ 3,057 |[1FE ..............
20030NAWT ... COMCAST CORP ... 09/26/2011 .... |CITIGROUP GBL MKTS/SALOMON, NEWYORK ...........|..... XXX o 138,434 ........ 120,000.00............ 2546 |2FE ..............
260543BW2 .......... DOW CHEMICAL COITHE ... ] 09/21/2011 .... |BARCLAYS CAP/FIXED INCOME, NEWYORK .............|..... XXX .o 143,269 ........ 125,000.00]............ 3457 |2FE .............
26441YAT4 ... DUKE REALTY LP .. 09/21/2011 .... |J.P. MORGAN SECURITIES LLC, NEWYORK ..............|..... XXX o 147183 ........ 125,000.00............ 1174 |2FE ...
263534BY4 ... EIDUPONTDENEMOURS & CO ... e ] 09/28/2011 .... |CITADEL SECURITIES LLC,CHICAGO ......................|..... XXX .o 117,704 | ........ 110,000.00|............... TI5(1FE ..............
36962GZY3 .......... GENERAL ELECTRIC CAPITALCORP ... 09/28/2011 .... |J.P. MORGAN CLEARING CORP,NEWYORK .............|..... XXX o 194,648|........ 185,000.00............ 2185|1FE ..............
36962G4C5 ... GENERAL ELECTRIC CAPITALCORP ... 09/20/2011 .... |MLPFS INC/FIXED INCOME, NEWYORK ....................|..... XXX o 199,429 ........ 180,000.001............ 3835(1FE ..............
38141GGQT ... GOLDMAN SACHS GROUPINC ... 07/22/2011 .... |RBC CAPITAL MARKETS CORP, MINNEAPOLIS ...........|..... XXX oo 15,045|.......... 15,000.00|................... 1FE ...
38259PABS .......... GOOGLEINC ... 07/22/2011 .... |WELLS FARGO SECURITIES LLC, CHARLOTTE ..........|..... XXX o 471589 ........ 465,000.001............ 3184 |1FE ..............
437076AP7 .......... HOME DEPOTINC ... ] 09/28/2011 .... |UBS SECURITIES LLC, STAMFORD ......................o.. | ... XXX .o 143474 ........ 126,000.00|............... 605(2FE ..............
459200GX3 .......... IBM CORP . 08/09/2011 .... |JP MORGAN CHASE BANK/HSBCI, NEWYORK ...........|..... XXX o 635,6711........ 635,000.00(............... 184 |1FE ..............
459200GU9 .......... INTERNATIONAL BUSINESS MACHINE ... 09/28/2011 .... |KEYBANC CAPITAL MARKETS INC,NEWYORK ..........|..... XXX .o 112,025(........ 110,000.00|............... 538[1FE ..............
478160BA1 .......... JOHNSON & JOHNSON ... 07/22/2011 .... |MLPFS INC/FIXED INCOME, NEWYORK ....................|..... XXX .o 396,8411........ 395,000.00(............ 3565(1FE ..............
46625HJC5 ... JPMORGAN CHASE & CO ... 08/09/2011 .... |JPMORGAN SECURITIES INC,NEWYORK .................|..... XXX o 346,015(........ 345,000.00(................ 81|1FE ..............
46625HJA9 .......... JPMORGAN CHASE & CO ... 07/19/2011 .... |JEFFERIES & CO (BONDS DIR DIV), BROOKLYN ......... |..... XXX .o 235907 1(........ 235,000.00............... 473|1FE ..............
46625HJB7 .......... JPMORGAN CHASE & CO ... 07/14/2011 .... |JPMORGAN SECURITIES INC,NEWYORK .................|..... XXX o 204,116 (........ 205,000.00................... 1FE ...
46625HHPS .......... JPMORGAN CHASE & CO ... 09/20/2011 .... |HSBC SECSINC,NEWYORK .............oocoooviiii | XXX o] 155,453 ........ 150,000.00|............... 971|{1FE ..............
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46625HHBY .......... JPMORGAN CHASE & CO ..o 09/20/2011 .... |US BANCORP INVESTMENTS INC, ST.PAUL ..............|..... XXX o 237974 ... 225,000.00(............ 4216 |1FE ..............
50075NBB9 .......... KRAFT FOODS INC ... L 09/28/2011 .... |WELLS FARGO SECURITIES LLC, CHARLOTTE ...........|..... XXX oo 144,654 |........ 135,000.00............... 835|2FE..............
58155QAD5 .......... MCKESSON CORP ... L 07/15/2011 .... |J.P. MORGAN SECURITIES LLC,NEWYORK .............. |..... XXX o 337,163 ]........ 315,000.00(............ 5819(1FE ..............
59156RANS .......... METLIFEINC ... 09/30/2011 .... |MILLENNIUM ADVISORS LLC, CHARLOTTE ................|..... XXX o 110,029 ........ 100,000.00(............ 1,528 |1FE ..............
61747TWAL3 ... MORGAN STANLEY ... 07/21/2011 .... |CITIGROUP GBL MKTS/SALOMON, NEW YORK ..........|..... XXX oo 10,038].......... 10,000.00|................... AFE ...
61747YCK9 .......... MORGAN STANLEY ... 09/20/2011 .... |RBC CAPITAL MARKETS CORP, MINNEAPOLIS ..........|..... XXX o 149,822|........ 150,000.00(............ 2153|1FE ..............
65473QAS2 .......... NISOURCE FINANCE CORP ... L 09/28/2011 .... |RBC CAPITAL MARKETS CORP, MINNEAPOLIS ...........|..... XXX oo 130,2101........ 115,000.00............... 368|2FE..............
68389XAF2 .......... ORACLE CORP ... 09/30/2011 ... |J.P. MORGAN CLEARING CORP,NEWYORK ..............|..... XXX o 118,944 |........ 110,000.00............... 997 |1FE ..............
717081DB6 .......... PFIZERINC ... L 07/22/2011 .... |MLPFS INC/FIXED INCOME, NEW YORK ....................|..... XXX o 470,603 |........ 395,000.00............ 8980 (1FE ..............
718172AB5 .......... PHILIP MORRIS INTERNATIONAL IN ... 09/21/2011 .... |BARCLAYS CAP/FIXED INCOME, NEWYORK .............|..... XXX oo 341,546 |........ 320,000.00{............ 5633 [1FE ..............
74432QBJ3 ... PRUDENTIAL FINANCIALINC ... 09/30/2011 .... |WELLS FARGO SECURITIES LLC, CHARLOTTE ...........|..... XXX o 140,712|........ 135,000.00............... 321|2FE ...
822582AL6 ........... SHELL INTERNATIONAL FINANCE BV ... L | 09/21/2011 ... |MORGAN STANLEY & COINC,NY ..................ooo | XXX o 204,084 |........ 200,000.00(................ 10(1FE ..............
8283807BMS .......... SIMON PROPERTY GROUPLP ... [ 09/30/2011 .... |WELLS FARGO SECURITIES LLC, CHARLOTTE ...........|..... XXX o 120,326 ........ 110,000.00(............ 1,T14|11FE ...
87612EAMS8 .......... TARGETCORP ... | | 09/28/2011 .... |J.P. MORGAN SECURITIES LLC,NEWYORK .............. |..... XXX o 116,323 |........ 110,000.00(............ 1,320|1FE ..............
88732JAQ1 .......... TIMEWARNERCABLEINC ... 09/26/2011 .... |J.P. MORGAN SECURITIES LLC,NEWYORK .............. |..... XXX o 148,541|........ 130,000.00(............ 1,341|12FE ..............
907818DA3 .......... UNIONPACIFICCORP ... L 09/30/2011 .... |MLPFS INC/FIXED INCOME, NEW YORK ....................|..... XXX o 146,774 |........ 125,000.00............... 990 |2FE ..............
91159HGR5 ... USBANCORP ... L 09/26/2011 ... |STIFELNICOLAUS ... | XXX oo 118,700{........ 110,000.00(............ 1,720|1FE ..............
91159HHAT .......... USBANCORP ... 08/09/2011 .... |JPMORGAN SECURITIES INC,NEWYORK ................|..... XXX o 629,157 ........ 610,000.00(............ 4653|1FE ..............
92343VAN4 .......... VERIZON COMMUNICATIONSINC ... | 09/28/2011 .... |CITADEL SECURITIES LLC, CHICAGO ...................ooo | XXX o 117,099]........ 110,000.00(............ 2695|1FE ..............
931142CQ4 ... WAL-MART STORESINC ... 09/26/2011 .... |WELLS FARGO SECURITIES LLC, CHARLOTTE ...........|..... XXX o 202,443]........ 190,000.00(............ 2263|1FE ..............
931142DB6 .......... WAL-MART STORESINC ... 08/09/2011 .... |CREDIT SUISSE, NEW YORK (CSFBUS33XXX) ............|..... XXX o 139,753 |........ 120,000.00(............ 2138|1FE ..............
931142CY7 .......... WAL-MART STORESINC ... 08/10/2011 .... |DEUTSCHE BK SECS INC, NY (NWSCUS33) .............. |..... XXX o 128,003 |........ 120,000.00(............ 1,833|1FE ..............
949746NY3 .......... WELLS FARGO&CO ... 09/20/2011 .... |BARCLAYS CAP/FIXED INCOME, NEWYORK ..............|..... XXX o 198,265]........ 190,000.00(............ 1,224 |11FE ..............
94974BET3 .......... WELLS FARGO&CO ... 09/20/2011 .... |CITIGROUP GBL MKTS/SALOMON, NEW YORK ..........|..... XXX oo 197452|........ 185,000.00(............ 3MS(MFE ..............
89153UAB7 .......... TOTAL CAPITAL CANADALTD ... Co 09/26/2011 .... |RBC CAPITAL MARKETS CORP, MINNEAPOLIS ..........|..... XXX o 1224601 ........ 120,000.00............... 330|1FE..............
055451AG3 .......... BHP BILLITON FINANCE USALTD ... B S P 09/28/2011 .... |J.P. MORGAN CLEARING CORP,NEWYORK ..............|..... XXX o 110,328 ........ 100,000.00................ STMFE ...
25243YAN9 ... DIAGEO CAPITALPLC ... LR 09/21/2011 .... |BNP PARIBAS SEC BOND,NEWYORK ......................| ... XXX o 228,484 |........ 200,000.00(............ 2909|1FE ..............
636274AC6 .......... NATIONALGRIDPLC ... R 09/30/2011 .... |CREDIT SUISSE, NEW YORK (CSFBUS33XXX) ............|..... XXX o 143,949|........ 125,000.00(............ 1,400|2FE ..............
767201AF3 ......... RIOTINTO FINANCE USALTD ... B S P 09/26/2011 .... |RBC CAPITAL MARKETS CORP, MINNEAPOLIS ...........|..... XXX o 261,672]........ 220,000.00{............ 8,095(1FE ..............
00254EKX9 .......... SVENSK EXPORTKREDITAB ... LR 07/06/2011 .... |BANK OF NEW YORK/BARCLAYS LONDON, NY ..........|..... XXX oo 14,925.......... 15,000.00|.................. 1FE ...
02005JAC3 .......... ALLY AUTORECEIVABLESTR3A3 ... | 09/26/2011 ... |[NOMURA SECS,NEWYORK .......................o | XXX o 311,235|........ 310,000.00(............... M7TMFE ...
02005PAC9 .......... ALLY AUTO RECEIVABLES TRUST ... | e | 09/28/2011 .... |BAIRD, ROBERT W & CO INC, MILWAUKEE ................|..... XXX o 666,533 ]........ 665,000.00|............... 303|1FE ..............
14312YAC3 .......... CARMAX AUTOOWNER TRUST3A3 ... e 09/26/2011 ... |MORGAN STANLEY & COINC,NY ..................oooo | XXX oo 602,344 |........ 600,000.00|............... 231|1FE .............
12612AAD4 .......... CNHEQUIPMENTTRUSTCA4 ... o | 09/26/2011 .... |BARCLAYS CAP/FIXED INCOME, NEWYORK ..............|..... XXX o 717,992 ........ 700,000.00(............... 817|1FE ..............
36162CABT7 .......... GE EQUIPMENT MIDTICKET LL 1 A2 ... 09/28/2011 .... |RBS SECURITIES INC, GREENWICH .........................|..... XXX o 349,958 |........ 350,000.00................... 1FE ...
36161XAB2 .......... GE EQUIPMENT TRANSPORTATI 1 A2 ... [ | 09/26/2011 .... |WELLS FARGO SECURITIES LLC, CHARLOTTE ...........|..... XXX o 500,352 ........ 500,000.00(................ 96 |1FE ..............
41283NAD3 .......... HARLEY-DAVIDSON MOTORCYCL 1 A3 ... 09/26/2011 .... |WELLS FARGO SECURITIES LLC, CHARLOTTE ...........|..... XXX o 501,426 ........ 500,000.00(............... 187 |1FE ..............
44918AAB2 .......... HYUNDAIAUTORECEIVABLES CA2 ... ..o 09/28/2011 .... |CITIGROUP GBL MKTS/SALOMON, NEW YORK ..........|..... XXX o 584,90 ........ 585,000.00................... FE ...
59022HMU3 ......... MERRILL LYNCH MORTGAGE CKI1 A6 ... 09/28/2011 .... |MLPFS INC/FIXED INCOME, NEW YORK ...................|..... XXX o 275127 |........ 250,000.00(................ 75|1FE .............
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ... XXX o] .. 15,506,600 |.... 14,756,000.00|......... 115,186 | ..... XXX ...
8399997 Subtotal - BONAS - Part 3 ... XXX .| 93,338,898 |.... 87,863,259.45]......... 291,169 ... XXX....
8399998 Summary Item from Part 5 for Bonds (NJA 0 QUAEIY) ... oo XXX XXX XXX ] XXX XXX....
8399999 Subtotal - BONAS ... XXX 93,338,898 87,863,259.45|......... 291,169 ... XXX....
8999998 Summary ltem from Part 5 for Preferred Stocks (N/A 10 QUAErly) ... XXX ... XXX XXX ] XXX ... XXX.....
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Common Stock - Industrial and Miscellaneous (Unaffiliated)

003830106 ........... ABRAXAS PETROLEUMCORP ... 08/22/2011 ... |INSTINETCORP,NY ... [ 800.000(............ 2,403(....... XXX oo L
007974108 ........... ADVENT SOFTWAREINC ... | 08/23/2011 ... |INSTINETCORP,NY ... [ 290.000............ 5776(....... XXX oo L
01741R102 .......... ALLEGHENY TECHNOLOGIESINC ..............cccoooooiiiiii o | 09/22/2011 ... |STEPHENS INC, LITTLEROCK ....................ccoooo | 540.000]........... 25699|....... XXX oo L
021441100 ........... ALTERACORP ... 09/08/2011 .... |CITIGROUP GBL MKTS INC, NEWYORK ....................| ... 1,330.000|........... 48,760 1....... XXX oo L
03073E105........... AMERISOURCEBERGENCORP ... e | 07/25/2011 .... |RBC CAPITAL MARKETS CORP, MINNEAPOLIS ...........[......... 650.000........... 25763|....... XXX oo L
035710409 ........... ANNALY CAPITAL MANAGEMENT INC ... | 09/09/2011 .... |INVESTMENT TECHNOLOGY GROUP, NEWYORK .......|....... 1,285.000|........... 22,809]....... XXX oo L
037598109 ........... APOGEE ENTERPRISESINC ..., | 07/29/2011 .... |CREDIT SUISSE, NEW YORK (CSFBUS33XXX) ............[......... 220.000]............ 2520....... XXX oo L
037833100 ........... APPLEINC ... | 09/06/2011 .... |INVESTMENT TECHNOLOGY GROUP, NEWYORK .......[........... 85.000(........... 31973|...... XXX oo L
04269Q100 .......... ARRISGROUPINC ... 09/13/2011 .... |KING (CL) & ASSOCIATES, ALBANY .........................|l......... 150.000{............ 1,621]...... XXX oo L
111320107 ........... BROADCOM CORP ... 09/14/2011 ... |MERRILL LYNCH PIERCE FENNER SMITHINCNY .......|....... 1,950.000|........... 67,054|....... XXX oo L
12673P105 ........... CAINC . L 07/29/2011 .... |PIPELINE TRADING SYSTEMS LLC, NEWYORK ..........|....... 1,145.000|........... 25513|....... XXX oo L
130872104 ........... CALIPERLIFE SCIENCESINC ... 08/19/2011 .... |GOLDMAN SACHS EXECUTION & CLEARING, NY ........|....... 1,380.000|............ 9,691(....... XXX oo L
14170T101 ........... CAREFUSION CORP ... 08/15/2011 .... |J P MORGAN SECURITIES INC, BROOKLYN ...............|....... 1,065.000|........... 26,769|....... XXX oo L
144577103 ........... CARRIZO OIL & GAS INC ... L 09/22/2011 .... |JOHNSON RICE & CO, NEW ORLEANS .....................|[........ 470.000(........... 14,992]....... XXX oo L
124857202 ........... CBS CORP ... 08/22/2011 .... |INVESTMENT TECHNOLOGY GROUP, NEWYORK .......[......... 510.000]........... 11,646|....... XXX oo L
151020104 ........... CELGENE CORP .......oooiiiiiiii i L 08/04/2011 .... |BARCLAYS CAPITALLE,JERSEYCITY ................ 860.000]........... 49416 |....... XXX oo L
16934Q109 .......... CHIMERA INVESTMENT CORP ... L 09/22/2011 .... |KNIGHT EQUITY MARKETS L.P.,JERSEY CITY ............|....... 2,020.000]............ 5986(....... XXX oo L
17275R102 .......... CISCOSYSTEMSINC ... 09/01/2011 .... |COLLINS STEWART LLC,NEWYORK .......................[ ... 730.000]........... 11,602]....... XXX oo L
172967424 ... CITIGROUP INC ... | 07/25/2011 .... |BAIRD, ROBERT W & CO INC, MILWAUKEE ................|....... 3,605.000]......... 1424701....... XXX oo L
177376100 ........... CITRIXSYSTEMS INC ... 08/22/2011 .... |LIQUIDNET INC, BROOKLYN ... 570.000]........... 36,134|....... XXX oo L
192446102 ........... COGNIZANT TECHNOLOGY SOLUTIONS ... [ | 09/30/2011 .... |LIQUIDNET INC, BROOKLYN ... 700.000]........... 44419(...... XXX oo L
20030N101 .......... COMCAST CORP ... 08/08/2011 ... |STIFELNICOLAUS ... 445.000(............ 9,256(....... XXX oo L
210313102 ........... CONSTANT CONTACTINC ... L 07/18/2011 .... |OPPENHEIMER & CO INC,NEWYORK ......................[......... 130.000]............ 2,800{....... XXX oo L
126408103 ........... CSXCORP ..o 07/11/2011 .... |MACQUARIE SECURITIES(USA)INC JERSEY CITY .......|....... 3,580.000]........... 95,369|....... XXX oo L
25388B104 ........... DIGITALRIVERINC ... 08/18/2011 .... |MACQUARIE SECURITIES(USA)INC JERSEY CITY .......|......... 570.000]........... 13478]....... XXX oo L
23335C101 .......... DTS INCICA . 08/24/2011 .... |WILLIAMBLAIR & CO, CHICAGO .................oooooo 200.000]............ 5977(....... XXX oo L
265504100 ........... DUNKIN'BRANDS GROUP INC ... 07/27/2011 .... |BARCLAYS CAPITALLE, JERSEYCITY ....................[.. 50.000(.............. 950]....... XXX oo L
532457108 ........... ELILILLY & CO ..o L 09/16/2011 .... |LIQUIDNET INC, BROOKLYN ................ooooooo |, 3,060.000]......... 113,505]....... XXX oo L
292562105 ........... ENCOREWIRE CORP ... 09/22/2011 .... | GOLDMAN SACHS EXECUTION & CLEARING, NY ........[.......... 60.000|............ 1191 XXX oo L
26875P101 ........... EOGRESOURCESINC ..............oooo e L 08/05/2011 .... |J P MORGAN SECURITIES INC, BROOKLYN ...............|........... 95.000(............ 9,2681....... XXX oo L
303726103 ........... FAIRCHILD SEMICONDUCTORINTERN ... [ 09/28/2011 .... |COWEN AND COMPANY LLC, NEWYORK ..................[........ 670.000]............ 8294 ... XXX oo L
369604103 ........... GENERALELECTRICCO .......oooooiiiiiiiii e 09/30/2011 .... |BROADCOURT CAP CORP/SUB OF MLPF&S,NY .........|....... 5,380.000]........... 81,376|....... XXX oo L
370334104 ........... GENERAL MILLS INC ... L 08/08/2011 .... |INVESTMENT TECHNOLOGY GROUP, NEWYORK .......[......... 520.000]........... 18,872]....... XXX oo L
375558103 ........... GILEAD SCIENCESINC ... 09/27/2011 .... |WELLS FARGO SECURITIES LLC, CHARLOTTE ...........[......... 560.000]........... 22250]....... XXX oo L
406216101 ........... HALLIBURTON CO ... L 09/27/2011 ... |STIFELNICOLAUS ... 400.000(........... 14,112]....... XXX oo L
427866108 ........... HERSHEY CO/MHE ... .o 08/08/2011 .... |LIQUIDNET INC, BROOKLYN ....................oooooo 680.000|........... 38,003|....... XXX oo L
437076102 ........... HOMEDEPOTINC ... 08/18/2011 ... |STIFELNICOLAUS ... 580.000]........... 18,615]....... XXX oo L
444859102 ........... HUMANAINC ... 08/08/2011 .... | GOLDMAN SACHS EXECUTION & CLEARING, NY ........[........ 140.000]............ 9,335(....... XXX oo L
446413106 ........... HUNTINGTON INGALLS INDUSTRIES ... 07/06/2011 .... |INVESTMENT TECHNOLOGY GROUP, NEWYORK .......[......... 170.000............ 5976(....... XXX oo L
452327109 ........... ILLUMINAINC .. 09/26/2011 .... | GOLDMAN SACHS EXECUTION & CLEARING, NY ........[.......... 90.000|............ 3,684(....... XXX oo L
450911102 ........... ITTCORP ... 09/07/2011 .... |J P MORGAN SECURITIES INC, BROOKLYN ...............|[........ 290.000]........... 13,0081 ....... XXX oo L
466124507 ........... JDSUNIPHASE CORP ... 08/22/2011 .... |KNIGHT EQUITY MARKETS L.P.,JERSEY CITY ............|....... 1,120.000|........... M7 XXX oo L
477143101 ........... JETBLUE AIRWAYS CORP ... 07/26/2011 .... |DAHLMAN ROSE & CO LLC, JERSEY CITYY ............... ... 380.000]............ 1,889]....... XXX oo L
521865204 ........... LEARCORP ... | 08/08/2011 .... | GOLDMAN SACHS EXECUTION & CLEARING, NY ........[......... 845.000(........... 38,240|....... XXX oo L
526107107 ........... LENNOX INTERNATIONAL INC ... 09/22/2011 .... |CANTOR FITZGERALD & CO INC, NEW YORK .............[....... 1,480.000|........... 50,574 |....... XXX oo L
530322304 ........... LIBERTY MEDIACORP -LIBERTY ... | 09/26/2011 .... | Survival of merger with Liberty-Starz ...........................[........ 632.000........... 27,309|....... XXX oo L
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571748102 ........... MARSH & MCLENNAN COSINC ... e 08/09/2011 .... |CITIGROUP GBL MKTS INC, NEWYORK ....................[........ 815.000]........... 22,781|....... XXX oo Lo
580645109 ........... MCGRAW-HILLCOS INC/THE ... L 08/05/2011 .... |KNIGHT DIRECT LLC, JERSEY CITY ...................... | 535.000(........... 23,119|....... XXX ool Lo
552715104 ........... MEMC ELECTRONIC MATERIALSINC ... 08/08/2011 .... |J P MORGAN SECURITIES INC, BROOKLYN ...............|[......... 530.000]............ 2,764|....... XXX ool Lo
59156R108 .......... METLIFEINC ... 08/05/2011 .... |MORGAN STANLEY & COINC,NY ...................ooo o 260.000]............ 9,534|....... XXX oo Lo
591708102 ........... METROPCS COMMUNICATIONS INC ... 09/22/2011 .... |GOLDMAN SACHS EXECUTION & CLEARING, NY ........[........ 320.000]............ 2,885(....... XXX ool Lo
609839105 ........... MONOLITHIC POWER SYSTEMSINC ... 07/29/2011 .... |CANTOR FITZGERALD & CO INC,NEWYORK .............[........ 430.000|............ 5874(....... XXX oo Lo
620107102 ........... MOTRICITY INC ... 07/27/2011 .... |CANTOR FITZGERALD & CO INC, NEW YORK .............[........ 590.000............ 4190]....... XXX ool Lo
63934E108 ........... NAVISTAR INTERNATIONALCORP ... 07/14/2011 .... |CREDIT SUISSE, NEW YORK (CSFBUS33XXX) ............|[......... 150.000............ 8114 (... XXX oo Lo
682189105 ........... ON SEMICONDUCTOR CORP ... L 08/05/2011 .... |KNIGHT EQUITY MARKETS L.P.,JERSEY CITY ............[........ 470.000|............ 3,405(....... XXX ool Lo
693475105 ........... PNC FINANCIAL SERVICES GROUP | ... 08/19/2011 .... |INVESTMENT TECHNOLOGY GROUP, NEWYORK .......[......... 675.000]........... 32,049|....... XXX ool Lo
740189105 ........... PRECISION CASTPARTS CORP ... 08/25/2011 .... |LIQUIDNET INC, BROOKLYN ... 500.000]........... 74292|...... XXX oo Lo
T47T62E102 ........... QUANTA SERVICES INC ... | 08/08/2011 .... |CITIGROUP GBL MKTS INC, NEWYORK ....................[ ... 760.000........... 13,057]....... XXX ool Lo
74874Q100 .......... QUINSTREETINC ... 08/08/2011 .... |CREDIT SUISSE, NEW YORK (CSFBUS33XXX) ............|......... 140.000............ 1,560]....... XXX oo Lo
754730109 ........... RAYMOND JAMES FINANCIALINC ... L 07/11/2011 .... |KEEFE BRUYETTE AND WOODS, JERSEY CITY ..........[........ 290.000............ 9,481(....... XXX oo Lo
759509102 ........... RELIANCE STEEL & ALUMINUM CO ... 08/05/2011 .... |KNIGHT DIRECT LLC, JERSEY CITY ........................ | 345.000(........... 14,982]....... XXX oo Lo
768573107 ........... RIVERBED TECHNOLOGY INC ..o 08/18/2011 .... |SIDOTI& COLLC,NEWYORK ... 50.000|............ 1,001]....... XXX oo Lo
o 772739207 ........... ROCK-TENN CO ... L 08/08/2011 .... | GOLDMAN SACHS EXECUTION & CLEARING, NY ........[........ 190.000{............ 9,139(....... XXX ool Lo
m | 775133101 ........... ROGERS CORP ........ooooiiiiiii 07/26/2011 .... |KEYBANC CAPITAL MARKETS INC,NEWYORK ..........|......... 100.000]............ 4919....... XXX oo Lo
S 779376102 ........... ROVICORP ... 08/23/2011 .... |GOLDMAN SACHS EXECUTION & CLEARING, NY ........[......... 150.000{............ 6,742(....... XXX ool Lo
T 806857108 ........... SCHLUMBERGER LTD ... 09/27/2011 .... |PULSE TRADING LLC,BOSTON ... 440.000(........... 28549|...... XXX oo Lo
784541100 ........... SMENERGY CO ... L 08/04/2011 .... |PIPELINE TRADING SYSTEMS LLC,NEWYORK ..........|......... 170.000{........... 13,9471....... XXX ool Lo
848577102 ........... SPIRITAIRLINES INC ... 09/22/2011 ... |INSTINETCORP,NY .............ooooo [ 10.000(............... 1M3]....... XXX oo Lo
85590A401 ........... STARWOOD HOTELS & RESORTSWORL ... [ | 09/12/2011 ... |GOLDMAN SACHS & CO,NY ................................|... 1,650.000|........... 67,278|....... XXX oo Lo
87612E106 ........... TARGETCORP ... | | 09/21/2011 .... |BROADCOURT CAP CORP/SUB OF MLPF&S,NY .........[....... 2,070.000]......... 105,249 ....... XXX ool Lo
88162G103 .......... TETRATECHINC ... 08/01/2011 .... |CANTOR FITZGERALD & CO INC,NEWYORK .............[........ 270.000]............ 5919(....... XXX oo Lo
887317303 ........... TIMEWARNERINC ... 08/18/2011 .... |INVESTMENT TECHNOLOGY GROUP, NEWYORK .......[......... 320.000............ 9,233(....... XXX ool Lo
89417E109 ........... TRAVELERSCOSINC/THE ... o | 08/16/2011 .... |GOLDMAN SACHS EXECUTION & CLEARING, NY ........[........ 260.000]........... 13,556 ....... XXX oo Lo
89531P105........... TREXCOINC ... e 08/22/2011 .... |STEPHENS INC, LITTLEROCK ................ccocooooo [ 550.000]............ 8,930(....... XXX ool Lo
89674K103 ........... TRIQUINT SEMICONDUCTORINC ... | 07/18/2011 ... [NEEDHAM&CO,NEWYORK .......................ooooo [ 840.000(............ 8,206(....... XXX ool Lo
904034105 ........... ULTRATECHINC ... 09/12/2011 .... |INVESTMENT TECHNOLOGY GROUP, NEWYORK .......|....... 1,610.000|........... 34,092|....... XXX oo Lo
910047109 ........... UNITED CONTLHLDGS INC ... L 08/08/2011 .... |DEUTSCHE BK SECS INC, NY (NWSCUS33) ............... [....... 2,390.000]........... 43,309]....... XXX ool Lo
913017109 ........... UNITED TECHNOLOGIES CORP ... 08/15/2011 .... |WILLIAMBLAIR & CO, CHICAGO ....................... 360.000]........... 26204 |....... XXX oo Lo
91913Y100 ........... VALEROENERGY CORP ... 08/22/2011 .... |PULSE TRADING LLC,BOSTON ............oooooviiiin 1,110.000|........... 21290]....... XXX ool Lo
92342Y109 ........... VERIFONE SYSTEMSINC ... | 08/19/2011 .... |JANNEY MONTGOMERY SCOTT, PHILADELPHIA ........|......... 140.000............ 4461]...... XXX oo Lo
92532F100 ........... VERTEX PHARMACEUTICALSINC ... 09/30/2011 .... |CREDIT SUISSE, NEW YORK (CSFBUS33XXX) ............[....... 1,850.000|........... 92,348|....... XXX oo Lo
929566107 ........... WABASH NATIONALCORP ... | 09/22/2011 .... |BAIRD, ROBERT W & CO INC, MILWAUKEE ................[....... 7,630.000]........... 47791(....... XXX ool Lo
949746101 ........... WELLSFARGO&CO ... 07/22/2011 .... |INVESTMENT TECHNOLOGY GROUP, NEW YORK .......[......... 535.000(........... 15,6111....... XXX oo Lo
958102105 ........... WESTERN DIGITALCORP ... 08/08/2011 .... |BERNSTEIN SANFORD C & CO,NEWYORK ...............[........ 320.000............ 9,374|....... XXX ool Lo
959802109 ........... WESTERNUNIONCO/THE ... | 08/18/2011 .... |PULSE TRADING LLC,BOSTON ... 580.000]............ 9,301(....... XXX oo Lo
984121103 ........... XEROX CORP ... | 07/29/2011 .... |LIQUIDNET INC, BROOKLYN ..., 1,295.000|........... 12,184 1....... XXX ool Lo
535919203 ........... LIONS GATE ENTERTAINMENT CORP ... L Co 09/28/2011 .... |CANTOR FITZGERALD & CO INC,NEWYORK .............[....... 4,100.000]........... 28,381|....... XXX oo Lo
580037109 ........... MCDERMOTT INTERNATIONAL INC ... F] 09/22/2011 .... |INVESTMENT TECHNOLOGY GROUP, NEWYORK .......|....... 2,390.000]........... 33614|....... XXX oo Lo
G7945M107 .......... SEAGATE TECHNOLOGY .......ooooiiiiiiiiii R 08/17/2011 ... |STIFELNICOLAUS ... 1,435.000|........... 19,7751 ... XXX ool Lo
M87245102 .......... SYNERON MEDICAL LTD ... F] 08/22/2011 .... |CANTOR FITZGERALD & CO INC,NEWYORK .............[........ 630.000]............ 6,363(....... XXX oo Lo
G87210103 .......... UTIWORLDWIDE INCSHS ... R 08/08/2011 .... |INSTINETCORP,NY ... [ 230.000]............ 3013(....... XXX ool Lo
(94368100 .......... WARNER CHILCOTTPLC CLASS A ... F ] 08/09/2011 ... |MORGAN KEEGAN & CO INC, MEMPHIS ....................|[....... 2,690.000]........... 47,350]....... XXX ool Lo
9099999 Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated) ... XXX o] 2,193,387]....... XXX oo XXX ...
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Common Stock - Mutual Funds
0075W0700 .......... UNITED ASSOCIATION S&P 500 ... 09/30/2011 .... INON-BROKERTRADE ...........................................|...... 2,098.824|........... 17,315|....... XXX oo Lo
9299999 Subtotal - Common StOCK - MULUAI FUNGS ... o XXX oo 17,315(....... XXX oo XXX ...
9799997 Subtotal - Common StOCK - Part 3 ... .. ] XXX o] 2,210,703 ....... XXX oo XXX....
9799998 Summary ltem from Part 5 for Common Stocks (N/A 10 QUAMEIIY) ... XXX ... XXX XXX ... XXX ... XXX.....
9799999 SUDIOtAl - COMMON StOCKS ... e XXX o] 2,210,703]....... XXX XXX.....
9899999 Subtotal - Preferred and CommMON StOCKS ... ... oo XXX o] 2,210,703]....... XXX oo XXX ...
9999999 Total - Bonds, Preferred and CommON StOCKS ... ... XXX o] 95,549,601]....... XXX oo 291,169 1. ... XXX ...

(@) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues ............... 0.

CRAIE [V
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Bonds - U.S. Governments
31359MEUS3 . | FEDERAL NATL MTG ASSN DEBS ... 09/16/2011 | BARCLAYS CAPITAL INC,

NEW ... CXXX 14297 | ...... 83,000.00 05/15/2029 [ 1 .........
912810QN1 . | US TREASURYBONDS .............. 09/16/2011 | JP MORGAN CHASE

BANKMHSBC .............. XXX 6327 |....... 5,000.00 02/15/2041 | 1
912810QH4 . | USTREASURYBONDS .............. 09/16/2011 | JPMORGAN SECURITIES INC] .... XXX ... 1,690,626 | ... 1,420,000.00 05/15/2040 | 1 .
912810QD3 . | US TREASURY BONDS .. 09/15/2011 | DEUTSCHE BK SECS INC, NY| ... XXX ... |[...... 726374 | ..... 610,000.00 11/15/2039 | 1
912828QP8 . [ USTREASURYNOTE ............... 07/06/2011 | TORONTO DOMINION BK TR

CO oot C XXX 110417 | ... 110,000.00 | ....... 110,013 110,011 05/31/2016 | 1
912828QR4 . | U'S TREASURY NOTE 07/19/2011 | MLPFS INC/FIXED INCOME, N[ .... XXX ... |...... 110220 | ..... 110,000.00 | ....... 108,900 | ... . 108,909 | .. 06/30/2016 | 1 .
912828QS2 . | U'S TREASURY NOTE 07/13/2011 | TD SECS (USA) INC,NEW YO[ .... XXX ... |....... 40175 ...... 40,00000 [ ........ 40,053 40,052 06/15/2014 | 1
912828KD1 . | U'S TREASURY NOTE 07/22/2011 | BARCLAYS CAPITAL INC,

NEW .o CXXX L . 2,471,088 | ... 2,410,000.00 | ...... 2437320 oo [ [ @18) [ e @18 [ 2,437,115 02/15/2019 |1 .........
912828QA1 . [USTREASURYNOTE ............... 08/10/2011 | MORGAN STANLEY & CO

INC, ... L XXX . 1,077,777 | ... 1,010,000.00 | ...... 1,032,085 ... e e BTA) e BTA) 1,030,986 03/31/2016 1 .........
912828QN3 . | USTREASURYNOTE ............... 08/05/2011 | GOLDMAN SACHS & CO,NY |.... XXX ... |[...... 565,045 | ..... 538,000.00 | ....... 543792 | ... | (B8) | (B8) | 543,727 05/15/2021 (1 .........
0599999 Subtotal - Bonds - U.S. Governments . ... ......................uiiiiiiiiiiiii. XXX . 6,912,347 | ... 6,336,000.00 | ...... 6,403,833 ...... 1,260,183 | ............. |.......(1,042) .. ... ... (1,042 6,401,202 . XXX XXX
Bonds - All Other Governments
68323AAC8 . | ONTARIO (PROVINCE OF) ........... C |07/14/2011 | CIBC WORLD MARKETS

CORP, ................... XXX 20676 |...... 20,000.00 [ ........ 20696 . ... oo @ @ .. 20,688 12/15/2017 | 1FE ......
1099999 Subtotal - Bonds - All Other GOVEIMMENIS . ... .. .. ...\ttt eie et XXX 20676 ...... 20,00000 [ ........ 2069 | ... | L] R Qe | 20,688 . XXX XXX
Bonds - U.S. States, Territories and Possessions
341150B33 . .| FLORIDA ST 09/19/2011 | GOLDMAN SACHS & CO,NY | .... XXX ... ... 1,120,900 | ... 1,000,000.00 | ...... 1118560 | .............. (10,005) | ..o | (10,005) | ..o [ oennn 1,105,100 07/01/2014
6775192Q2 . | OHIO STATE 09/19/2011 | GOLDMAN SACHS & CO,NY | .... XXX ... ... 1,103,870 | ... 1,000,000.00 | ...... 1,095,360 | ...... 1,045,581 BB (3873) ... 21,041,708 | .. 02/01/2014
93974CRH5 . | WASHINGTON ST ..........ve.. ... |09/19/2011 | GOLDMAN SACHS & CO,NY |.... XXX ... |.... 1,102,620 ... 1,000,000.00 |...... 1,138,800 [ ...... 1,102,880 ..o | (9,285) [ ..o | (9,285) [ ..o i 1,093,596 01/01/2014
1799999 Subtotal - Bonds - U.S. States, Territories and POSSESSIONS ... .. ...............oueveeeran... XXX L. . 3,327,390 | ... 3,000,000.00 | ...... 3,352,720 ...... 248461 [............. | (23,163) ..o | (23,163) ..o | 3,240,404 . XXX
Bonds - U.S. Political Subdivisions of States, Territories and Possessions
235218N59 .| DALLAS TEXAS ........oovvinennne. 09/19/2011 | MORGAN KEEGAN & CO INC,

Mo s XXX ... |.... 1,106,580 | ... 1,000,000.00 | ...... 1,145,090 | ...... 1,097,841 ..o | (8,368) [ | (8368) [ | 1,089,473 02/15/2014
678705RK2 . | OKLAHOMA CNTY OKLA INDPT SCH .. 09/19/2011 | PIPER JAFFRAY & CO, MINNE] .... XXX ... |.... 1,036,980 | ... 1,000,000.00 | ...... 1,027,540 [ ...... 1,023,650 | .. 1,021,536 .. 01/01/2014
763682YE5 . | RICHLAND CNTY S C SCHDISTNO ... 09/19/2011 | BONY/VINING-SPARKS IBGA| .... XXX ... . 1,140,780 | ... 1,000,000.00 | ...... 1130540 | oo e (@B | (TAB) 1,108,697 02/01/2015| 1FE ......
866560GW9 .| SUMTERCNTYSC ...............e. 09/19/2011 | MERRILL LYNCH PIERCE

FENN .................... XXX . 1,097,630 | ... 1,000,000.00 | ...... 1124170 | ... 1,089,620 | .........ooon |een (T496) | (TA96) | 1,082,123 03/01/2014 | 1FE ......
899559MU9 . | TULSA CNTY OKLA INDPT SCHDIST .. 09/19/2011 | STERN BROTHERS & CO,

JERS ... L XXX ... 1,108,640 | ... 1,000,000.00 | ...... 1,139,320 | ...... 1,097,951 | ... e (TO8T) | (TOBT) 1,089,964 04/01/2014 | 1FE ......
941468SH4 . | WATERFORD MICH SCHDIST ........ .. |09/19/2011 [ BONY/VINING-SPARKS IBGA| .... XXX ... ... 1,051,150 | ... 1,000,000.00 | ...... 1018510 .............. .1,016438 | ... | 34712 .. L3412 11,750 | 05/01/2015| 1FE ......
2499999 Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Possessions ............... CXXX L. . 6,541,760 | ... 6,000,000.00 |...... 6,585,170 [ ...... 4,309,062 [ ... | G415 [ BB [ [ 6,408,232 ............. [...... 133528 ....... 133,528 ...... 145576 | . XXX . XXX
Bonds - U.S. Special Revenue, Special Assessment
13066YRJO . | CALIFORNIA ST DEPT WTRRESPWR .| ... [09/19/2011 | BONY/VINING-SPARKS IBGA| .... XXX ... ... 1,112,670 | ... 1,000,000.00 | ...... 1,106,900 | ...... 1,090,148 | ... | (T076) | | (T076) | 1,083,071 ... 29599 (........ 29599 ....... 19,583 | 05/01/2014 | 1FE ......
235241LY0 . .| DALLAS TEXAREARAPID TRAN SAL .. | ... |09/19/2011 | CITIGROUP GBL MKTS INC, XXX . 1,033,980 | ... 1,000,000.00 | ...... 1,035,030 | ...... 1,027,011 | .o e (2520) | e (2520) | 1,024,491 [ ... 9489 ......... 9489 (........ 6,167 [ 12/01/2013 | 1FE ......
246428WR3 . | DELAWARE TRANSN AUTH TRANSN

SYSREV ..o, 09/19/2011 | BONY/VINING-SPARKS IBGA| .... XXX ... . 1,121,190 | ... 1,000,000.00 | ...... 1,095490 | ...... 1,053,399 [ ..o | (3895) [ | (3895) [ 1,049,504 | ..o e 71,686 (........ 71686 ....... 36,250 | 07/01/2014 [ 1FE ......
29270CSR7 . | ENERGY NORTHWEST WASH ELEC

REV ..o 09/19/2011 | GOLDMAN SACHS & CO, NY CXXX L . 1,036,590 | ... 1,000,000.00 | ...... 1,091,880 ...... 1,029,140 ..o | (6,585) [ | (6585) [ 1,022,555 | e e 14,035 ........ 14,035 ....... 36,250 | 07/01/2012 [ 1FE ......
29270CHK4 . | ENERGY NORTHWEST WASH ELEC SOUTHWEST SECURITIES

REV ..ot 09/19/2011 [ INC, ... o XXX ... |.... 1085500 ... 1,000000.00]...... 1,127,930 ...... 1,089,654 [ ..o | e (10,040) [ | (10,140) [ 1079513 | .o | 5987 |......... 5987 ....... 38,063 [ 07/01/2013 [ 1FE ......
34160WVG6 .| FLORIDA ST DEPT ENVIRONMENTAL . 09/19/2011 | GOLDMAN SACHS & CO, NY XXX . 1,076,080 | ... 1,000,000.00 | ...... 1,108990 | ...... 1,070,277 | oo | (TO07) | e (TO07) | 1,062,370 | ... [ 13710 ........ 13710 ....... 36,250 | 07/01/2013 | 1FE ......
41981CGU8 . | HAWAII STHWY REVSERB .......... 09/19/2011 | MORGAN STANLEY DW INC,

JE o L XXX ... 1,078,670 | ... 1,000,000.00 | ...... 1112760 | ...... 1,057,831 | ... | BATT) | BATT) | 1,051,354 ... | 27316 | ........ 27,316 ....... 36,250 | 07/01/2013
442435YJ6 . .| HOUSTON TEX UTIL SYSREV ... 09/19/2011 | GOLDMAN SACHS & CO,NY | .... XXX ... ... 1,096,900 | ... 1,000,000.00 | ...... 1135370 | ...... 1,105,584 | .. 21,097,354 L (454) | ..........(454)|....... 17,639 | 11/15/2013
542690TZ5 . .| LONG ISLAND PWR AUTHN Y EL| 09/19/2011 | FIDELITY CAP MKTS (DIVOF | .... XXX ... . 1,130,120 | ... 1,000,000.00 | ...... 1,122,030 | ...... 1,105,898 | ... | (6,838) .. (6838) | 1,099,061 | ... |t 31,059 (........ 31,059|....... 16,188 | 12/01/2014
586158ML8 . | MEMPHIS TENN ELEC SYSREV ...... 09/19/2011 | MORGAN KEEGAN & CO INC,

Moo L XXX . 1,134,450 | ... 1,000,000.00 | ...... 1,131,950 | ...... 1114521 | oo (TAA9) | (TAA9) 1,107,072 oo 27378 ........ 27,378 | ....... 15,417 | 12/01/2014 | 1FE ......
60636PB90 . | MISSOURI ST ENVIRONMENTAL IMPT . | ... |09/19/2011 | BONY/GRIFFIN KUBIK

STEPHE .......c.ovue. co XXX .o |.... 1,103,100 | ... 1,000,000.00 | ...... 1,142,930 1,093,200 [ ..o | (8,380) [ | (8380) [ 1,084,820 | ..o 18,280 ........ 18280 ....... 36,250 | 01/01/2014
6461353R2 ..| NEW JERSEY STTRANSNTRFD ..... ... |09/19/2011 | PIPER JAFFRAY & CO, MINNF .... XXX ... |.... 1,124,000 ... 1,000,000.00 |...... 1,096,350 | ... v | 1,082,239 | o [ MT61| .. 41761 14,146 | 12/15/2014
677581DP2 . | OHIO ST MAJOR NEW ST INFRASTRU .| ... |09/19/2011 | GOLDMAN SACHS & CO, NY CXXX L . 1,118,110 | ... 1,000,000.00 | ...... 1,108,540 [ ... | e (@28T) | (@28T) | 1,089,105 | ..o | 29,005 ........ 29,005|....... 13,472 | 06/15/2014
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718849AG7 . | PHOENIX ARIZ CIVIC IMPT MORGAN STANLEY DW INC,
MUNICIPAL ... o {09901 [ JE L oo XXX ... |.... 1,036,160 | ... 1,000,000.00 |...... 1,084,540 1,016,107 1,012,481 23,679 07/01/2012
78689HHX7 . | SAGINAW VY ST UNIVMICHREV ..... ... |09/19/2011 | PIPER JAFFRAY & CO, MINNF .... XXX ... |.... 1,122,500 ... 1,000,000.00 |...... 1,079,170 | ... T . 1,069,019 .. 53,481 07/01/2015
796253W40 . | SAN ANTONIO TEXELEC & GAS ...... ... |09/19/2011 | J.P. MORGAN SECURITIESLL .... XXX ... |.... 1,109,990 | ... 1,000,000.00 |...... 1,099,633 ,052,066 | .. 1,048,183 | .. . 61,807 02/01/2014
812643BV5 . | SEATTLE WASH MUNLT & PWRREV . | ... |09/19/2011| J.P. MORGAN SECURITIESLL| .... XXX ... |.... 1,112,760 ... 1,000,000.00 |...... 1,059,030 [ ...... 1,032,349 1,029,806 82,954 04/01/2014
837147XV4 . | SOUTH CAROLINA ST PUB SVC AUTH .| ... |09/19/2011 | JANNEY MONTGOMERY
SCOTT, .........oiit Lo XXX ..o f.... 1,061,610 | ... 1,000,000.00 | ...... 1,106,190 | ...... 1,043,335 1,036,842 24,768 01/01/2013
843375XJ0 ..| SOUTHERNMINNMUN .............. ... |09/19/2011 | PIPER JAFFRAY & CO, MINNE .... XXX ... |.... 1,054,000 ... 1,000,000.00 |...... 1,063,500 | ...... 1,019,861 | .. .1,016,905 | .. .. 37,005 01/01/2013
928172NE1 . | VIRGINIA ST PUB BLDGAUTHPUB ....| ... |09/19/2011 | BONY/VINING-SPARKS IBGA|.... XXX ... |.... 1,085300 | ... 1,000,000.00 |...... 1129950 | ...... 1,077,452 | .. 1,089,087 | .. . 16,213 08/01/2013
97710BD33 . | WISCONSIN ST HEALTH & EDL FACS ..| ... |09/19/2011 | PIPER JAFFRAY & CO,MINNE .... XXX ... |.... 1,048,000 ... 1,000,000.00 |...... 1,016,500 | .............. .. 01,013,889 | .. 34111 ... 10/01/2014
31405EA39 . | FNMA POOL #0786726 ... ...|... |09/01/2011 | Redemption ... XXX 11438 (...... MA37T74 ... 11,792 ... 11457 | .. ... 114381 .. 08/01/2034
31410FZ99 ..| FNMA POOL #0888268 ... ... |... |09/16/2011| Redemption ............... co XXX | 1,506,886 | ... 1,370,946.68 | ...... 1,509,541 | ... v | 1,502,552 | ... 03/01/2037
31410KJGO . | FNMA POOL #0889563 ... 09/16/2011 | NOMURA SECS,NEW YORK |.... XXX ... |.... 1,990,328 | ... 1,826,781.19 | ...... 1991477 ... e o . .1,986,941 | .. 12/01/2037
31416YTZ1 . | FNMA POOL #0AB3267 ... oo.| ... |09/01/2011 | Redemption ............... XXX 4836 ....... 483556 |......... 4,934 | 0 Of v o 4,836 07/01/2041
3138AKYHS6 . | FNMA  POOL #0AIB111 ............. ... |09/16/2011 | BARCLAYS CAPITAL INC,
NEW o c XXX | 3,142,176 | L. 2,971,726.20 ... 3128322 .o [ [ (2839 [ | (2839 [ 3,125,783 16,393 06/01/2026
999ABK609 . | FNMA30-YRFIXEDTBA ............. ... |08/03/2011 | DEUTSCHE BK SECSINC,NY| .... XXX ... |.... 2,127,199 ... 2,046,000.00 |...... 2,085,961 | ... e . 2,085,961 41,238 09/01/2026
999ADES536 . | FNMA 30-YRFIXED TBA ... 08/12/2011 | NOMURA SECS,NEW YORK |.... XXX ... |.... 5184,762 | ... 4,749,000.00 | ...... 5,152,304 | ... 5,152,304 32,458 09/01/2041
999ADE262 . | FNMA 30-YRFIXED TBA ... 07/22/2011 | DEUTSCHE BK SECS INC, NY| ... XXX ... |... 12,096,139 | .. 11,009,000.00 | ..... 12,083,313 | ... 12,083,313 12,825 08/01/2041
[®] 999ADM074 . | FNMA 30-YRFIXED TBA ... 08/12/2011 | DEUTSCHE BK SECS INC, NY| .... XXX ... |.... 1,442,381 ... 1,290,000.00 |...... 1,436,133 | ... 1,436,133 6,248 09/01/2041
m 999ADR123 . | FNMA 30-YR FIXED TBA ... 08/08/2011 | DEUTSCHE BK SECS INC, NY| .... XXX ... |.... 4,987,975 ... 4,801,000.00 | ...... 5,055,649 | ... 5,055,649 (67,674) 08/01/2041
8 999ADM371 . | FNMA 30-YRFIXED TBA ... 08/12/2011 | MLPFS INC/FIXED INCOME, N| .... XXX ... |.... 3,303,564 | ... 2,972,000.00 | ...... 3,248,894 | ... 3,248,884 54,680 09/01/2041
h 999TCX096 . | FNMA 30-YRFIXED TBA ... 07/27/2011 | DEUTSCHE BK SECS INC, NY| ... XXX ... |.... 2,092,355 ... 2,046,000.00 | ...... 2,004,752 | ... 2,094,752 (2,398) 08/01/2026
- 01F040677 .. | FNMA 30-YRFIXED TBA ... 07/07/2011 | DEUTSCHE BK SECS INC, NY| .... XXX ... |.... 3,466,000 | ... 3466,000.00|...... 3,499,441 | ... .3,499,441 .. (33,441) 07/01/2041
01F060675 .. | FNMA 30-YR FIXED TBA ... 07/08/2011 | CREDIT SUISSE, NEW YORK { .... XXX ... |... 16,538,613 | .. 15,052,000.00 | ..... 16,579,168 | ... 16,579,168 | .. (40,555) 07/01/2041
01F062671 .. | FNMA 30-YRFIXED TBA ... 07/08/2011 | GOLDMAN SACHS & CO,NY [.... XXX ... |.... 5,068,574 | ... 4,480,000.00 ...... 5,068,713 | ... .5,068,713 ] .. . (139) 07/01/2041
999452907 .. | FNMA 30-YRFIXED TBA ... 08/15/2011 | DEUTSCHE BK SECS INC, NY| .... XXX ... |.... 4,423,758 | ... 4,396,000.00 | ...... 4,392,673 | ... 4,392,673 .. 31,086 08/01/2041
999AA0117 . | FNMA 30-YRFIXED TBA ... 08/04/2011 | GOLDMAN SACHS & CO,NY [.... XXX ... |.... 2,327,705 ... 2,189,000.00 | ...... 2,316,578 | ... e o e . 2,316,578 | .. 11,127 . 09/01/2026
999AA0109 . | FNMA 30-YRFIXED TBA ... ... |... |07/27/2011 | GOLDMAN SACHS & CO,NY |.... XXX ... |.... 2,322,136 ... 2,189,000.00 |...... 2,326,839 | ... e [ e 2,326,839 (4,703) 08/01/2026
999463276 .. | FNMA30-YRFIXEDTBA ............. ... |08/09/2011 | CRT CAPITAL GROUP,
STAMFO ................. ... XXX ... |.... 3663698|...3497,00000]...... 3648458 ... | e e e 3,648,458 15,240 09/01/2026 | 1FE ......
3199999 Subtotal - Bonds - U.S. Special Revenue, Special Assessment XXX ... |...98582200|..91367,727.37 |..... 98,689,603 | ..... 18,089,290 |............. |.....(135219) | ......oooiii | (135219) |l | 97,849,135 733,065 CXXX L] XXX
Bonds - Industrial and Miscellaneous (Unaffiliated)
002824AX8 . | ABBOTT LABORATORIES ... |09/19/2011 | GOLDMAN SACHS & CO,NY [ .... XXX ... |...... 371,081 |..... 350,000.00 | ....... 368,305 |....... 365,365 364,525 05/27/2015
00206RAR3 . | AT&T INC GLOBALNT ..... ...|... [07/119/2011 | CREDIT SUISSE, NEW YORK{ .... XXX ... |[...... 139,507 | ..... 121,00000 | ....... 129174 | ....... 128,118 | .. .. 128,071 .. 02/15/2019
06051GECY . | BANK OF AMERICA CORP ... |09/19/2011 | MILLENNIUM ADVISORS LLC,| ... XXX ... |...... 441,936 | ..... 450,000.00 | ....... 454550 | ....... 313,955 | .. . 454549 | .. 07/01/2020
12189TBA1 . | BURLINGTON NOTHN SANTAFE CORP | ... |09/19/2011 | MILLENNIUM ADVISORS LLC,| ... XXX ... |...... 116,811 | ..... 100,000.00 | ....... 115615 |....... 114,495 114,056 03/15/2018
171232AP6 . [CHUBBCORP ...................... ... |09/16/2011 | MORGAN STANLEY & CO
INC, ... XXX 10,000 | ...... 10,000.00 | ........ 10,500 [ ..o e @ @ 10,489 03/29/2037 | 1FE ......
244199BD6 . [DEERE&CO ......ovuvvnninnnnn ... |09/16/2011 | MERRILL LYNCH
PROFESSIONA ........... C XXX e 118,928 | ...... 99,000.00 [ ... 98,771 | iiit 98783 | o [ 2 2 98,784 10/16/2029 | 1FE ......
298785FM3 . | EUROPEAN INVESTMENT BANK ...... ... |07/22/2011 | GOLDMAN SACHS & CO,NY | .... XXX ... |....... 42429 ...... 40,000.00 ... 40,000 .. 02/16/2021 .
36962G4R2 . | GENERAL ELEC CAP CORP ... .| ... |09/19/2011 | STIFELNICOLAUS ......... C XXX 510,620 | ..... 500,000.00 | ....... 508,625 507,942 09/16/2020 [ 1FE ......
38259PAB8 . [ GOOGLEINC ..........cevvennes ... |09/19/2011 | MORGAN STANLEY & CO
INC, .o C XXX e 495755 | ..... 465,000.00 | ....... 471,589 471,503 05/19/2021 [ 1FE ......
459200GX3 . [IBMCORP .......coovvniiiiniennnes ... |09/19/2011 | NOMURA SECS INTL INC,
NEW ... XXX 506,680 | ..... 500,000.00 | ....... 498,026 498,084 07/22/2016 | 1FE ......
478160BA1 . | JOHNSON & JOHNSON .............. ... |09/16/2011 [ CREDIT SUISSE, NEW YORK{( .... XXX ... |...... 444,008 | .. ... 395,000.00 ....... 396,841 | ... . 396,837 | .. 05/15/2041
46625HJB7 . | JPMORGAN CHASE & CO ... .|... [08/03/2011 | JPMORGAN SECURITIESINC] .... XXX ... |[...... 211761 | ... 205,000.00 | ....... 204,116 204,117 07/15/2041
46625HJC5 . | JPMORGAN CHASE&CO ............ ... |09/19/2011 | UBS SECURITIES LLC,
STAMF ................... XXX 284,064 | ..... 275,000.00 | ....... 275,802 275,796 08/15/2021 | 1FE ......
46625HHS?2 . | JPMORGAN CHASE&CO ............ ... |07/14/2011 | MORGAN STANLEY & CO
INC, .o C XXX e 304,506 | ..... 305,000.00 | ....... 296,533 296,817 07/22/2020
58155QAD5 . | MCKESSONCORP .................. ... |09/19/2011 | MLPFS INC/FIXED INCOME, N| ... XXX ... |...... 197,915 | ..... 175,000.00 | ....... 186,371 | ... .. 186,209 .. 03/01/2021
58933YAA3 . [ MERCK&COINC ... .| ... |07/15/2011 | CREDIT SUISSE, NEW YORK{ .... XXX ... |...... 325702 ..... 320,000.00 | ....... 319,034 | ... .. 319,079 .. 01/15/2021
589331AQ0 . | MERCK&COINC ..... .| ... [09/15/2011 | HSBC SECS INC, NEW YORK | .... XXX ... |...... 504,100 | ..... 408,000.00 | ....... 463,482 . 462517 | .. 06/30/2039
59018YN56 . | MERRILL LYNCH & CO oo | ... [09/19/2011 | MILLENNIUM ADVISORS LLC,| .... XXX ... |...... 359,814 |..... 350,000.00 | ....... 316,334 336,867 04/25/2013
594918AC8 . | MICROSOFTCORP ................. ... |09/19/2011 | WELLS FARGO SECURITIES
LL i C XXX e 587,706 | ..... 525,000.00 | ....... 581,478 575,934 06/01/2019 [ 1FE ......
61747WAL3 . | MORGAN STANLEY ................. ... |07/22/2011 | MORGAN STANLEY & CO
INC, ... XXX 10,154 | ...... 10,000.00 | ........ 10,038 ... e Of oo [ Of oo [ 10,038 | ... Me|........... M6 | ... 07/28/2021 | 1FE ......
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674599BX2 . | OCCIDENTAL PETROLEUM CORP ... | ... |09/19/2011 | MERRILL LYNCH
PROFESSIONA ........... XXX 327,307 | ..... 294,000.00 | ....... 300,486 |....... 299219 ... (VL) [P U [VAL:) N U 299,001 | ...l 28306 (........ 28,306 (........ 3,739 [ 06/01/2016 | 1FE ......
68389XAH8 . | ORACLECORP ..................... ... |09/16/2011 [ WELLS FARGO SECURITIES
Ll XXX 179,140 | ..... 149,000.00 | ....... 157,255 | ....... 157,045 (... | (26) ..oooeee [ 26) ..o [ 157,019 | ..o 2421 ........ 2421 ........ 6,414 [ 07/08/2039 | 1FE ......
717081DB6 . | PFIZERINC ... ... |09/19/2011 | US BANCORP INVESTMENTS
IN XXX 374283 | ..... 300,000.00 | ....... 357,420 ... e (1,001) [ .ooeeee [ (1,001) ..o [t 356,419 ... .l 17,864 | ........ 17,864 | ........ 9,662 | 03/15/2019 | 1FE ......
91159HHA1 . |USBANCORP ...................... ... |09/19/2011 [ MILLENNIUM ADVISORS LLC | .... XXX ... |...... 542,035 |..... 500,000.00 | ....... 512,000 ... e (04) ... 04) ... SMT97 | ... 30,238 ........ 30238 ........ 6,760 | 05/24/2021 | 1FE ......
92976GAE1 . | WACHOVIA BANK NA .. ... |09/20/2011 | MERRILL LYNCH
BROADCORTC ........... C XXX 331,869 (..... 300,000.00 | ....... 326,466 | ... | [ (1139 oo | (1139 [ oo e 324049 | .. 7720 ... 7720 ... 8,773 03/15/2016 | 1FE ......
931142DB6 . | WAL-MART STORESINC ............. ... |08/10/2011 | DEUTSCHE BK SECS INC,NY| ... XXX ... |...... 139513 |..... 120,000.00 | ....... 139,753 | o e | B B e | 139751 | oo [ (237) [ (237) ] .o 2,194 | 04/15/2041 | 1FE ......
931142CY7 . | WAL-MART STORESINC ............. ... |09/16/2011 | MORGAN STANLEY & CO
INC, ot C XXX 128,394 | ..... 120,000.00 | ....... 128,003 | .. [ | () e | () e s 127,990 | .o [ 404 (...l 404 (........ 2,433 10/25/2040 | 1FE ......
931142CU5 . | WAL-MART STORESINC ............. ... |09/19/2011 | RBC CAPITAL MARKETS
ORP, ................... XXX 585,668 | ..... 550,000.00 | ....... 538,633 |....... 200,070 ... 54 ... 54 . ... | 538818 |............. ...l 46,850 | ........ 46,850 | ....... 14,067 | 07/08/2020 | 1FE ......
893526DK6 . | TRANSCANADA PIPELINESLTD ...... C |09/19/2011 | WELLS FARGO SECURITIES
Lo XXX 210416 | ..... 200,000.00 | ....... 193450 [ ........ 46,667 |............. ...l 121 121 193745 | ... | 16,671 ........ 16,671 ........ 3,610 | 10/01/2020 | 1FE ......
676167BE8 . | OEKB OEST. KONTROLLBANK ........ F [07/27/2011 | BANK OF NEW
YORK/BARCLAYS ......... XXX 35258 |...... 35,000.00 | ........ 34820 | ... LN [P (U B 34823 (... 435(........... 435(......... 113 06/03/2016 | 1FE ......
I'») 21685WBLO . | RABOBANK NEDERLAND ............ F |09/16/2011 | MERRILL LYNCH
m PROFESSIONA ........... C XXX 583,080 | ..... 580,000.00 | ....... 555,715 | ..o [ 102 e | 102 e | 558,691 [ ..o | 24389 (........ 24389 (........ 5,409 | 10/13/2015| 1FE ......
o 822582AQ5 . | SHELL INTERNATIONALFIN .......... F [09/19/2011 | CITIGROUP GBL
a MKTS/SALOMO ........... C XXX e 372071 ..... 350,000.00 | ....... 367,657 |....... 364,906 | ... [t (793) | oo [ (793) | o e 364,114 [ 7,957 .connnn. 7,957 ..t 2,532 06/28/2015 | 1FE ......
N 00254EKX9 . | SVENSK EXPORTKREDITAB ......... F | 08/03/2011 | BANK OF NEW
YORK/BARCLAYS ......... C XXX 15224 | ...... 15,000.00 | ........ 14,925 oo | [ e [ e | 14926 .o | 297 .ot 297 .o 22(07/13/2016 [ 1FE ......
87938WAPS . | TELEFONICA EMISIONES SAU ......... F|09/16/2011 | BARCLAYS CAP/FIXED
INCOME ............ouoe. XXX 9,508 | ...... 10,000.00 | ........ 10,000 [ ..uvvninnnn 10,000 02/16/2021
89152UAD4 . | TOTALCAPITALSA ................. F109/19/2011 | HSBC SECS INC, NEW YORK| .... XXX ... |[...... 544,934 | ... 490,000.00 | ....... 534,583 |....... 531,640 .. . 530,771 06/24/2020
89152UAE2 . | TOTALCAPITALSA ....... ...| F ]09/19/2011 | CREDIT AGRICOLE (USA)ING .... XXX ... |...... 299,660 | ..... 290,000.00 | ....... 291,552 291,339 291,278 03/15/2016
961214BH5 . | WESTPAC BANKING CORP F |09/16/2011 | MERRILL LYNCH
PROFESSIONA ........... XXX 581,867 |..... 551,000.00 | ....... 550,438 | ....... 550619 |...........oo |l 2. 2. 550641 ............ ...l 31226 (........ 31226 (....... 13,114 | 02/27/2015| 1FE ......
22546NAD6 . | CREDIT SUISSE 08-C1 CLA-3 ........ ... |09/19/2011 [ CREDIT SUISSE, NEW YORK{( .... XXX ... |...... 725010 | ..... 678,000.00 | ....... 612,752 |....... 427035 ... |l 287 . 287 . | 615803 | .............|...... 109,207 | ....... 109,207 | ....... 13,295 | 02/15/2041 | 1FE ......
46632HAD3 . | JP MORGAN CHASE COMMER LD12 A4 | ... [09/19/2011 | MORGAN STANLEY & CO
INC, . c XXX | 1,066,360 | ... 995,000.00 | ...... 1,070,890 [ ..o | [ (B23) | [ (B23) | [ 1,070,072 | ooeiii (B712) ..o B712) .. 18,045 | 02/15/2051 | 1FE ......
46625MRE1 . | JP MORGAN CHASE SER02C3CLD ..|... [09/19/2011 | J.P. MORGAN SECURITIESLL{.... XXX ... |...... 825850 | ..... 830,000.00 | ....... 757,725 | ....... 759,676 | ..o e 38| [ 38| | 759,994 | ..o | 65856 [ ........ 65856 [ ........ 9,929 | 07/112/2035 | 1FE ......
46625HHS2 . | JPMORGAN CHASE&CO ............ ... |07/14/2011 | MORGAN STANLEY & CO
INC, .. XXX 2495595 | ..... 250,000.00 | ....... 243,620 ... | BT [ BT [ 243602 | ... | 5993|......... 5993|........ 5,408 | 07/22/2020 | 1FE ......
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) . . Lo XXX oo ... 14,110,606 | .. 13,210,000.00 | ..... 13,443326 | ...... 6,851,182 | .. L 13445615 | 664,992 ... 664992 ...... 236,750 | . XXX . |.. XXX.
8399997 Subtotal - Bonds - Part4 .............................. co o XXX L. 129,494,980 | . 119,933,727.37 | ... 128,495,349 | ... 32,658,178 .. . 127,365,275 ... 2,129,704 2,129,704 | .... 1285223 . XXX . [.. XXX.
8399998 Summary Item from Part 5 for Bonds (N/A to Quarterly) .. o XXX XXX [ XXX e XXX e XXX [ XXX [ XXX | XXX [ XXX XXX [ XXX [ co e XXX XXX L XXX [ XXX [ XXX
8399999 Subtotal - Bonds .. ... | XXX | 129,494,980 | . 119,933,727.37 | ... 128,495,349 | ... .. 32658178 | .............|..... (197,839) | ............. |..... (197,839) | ........... ... 127365275 ............. ... 2129704 ... .. 2,129,704 | .... 1285223 | . XXX . |.. XXX.
8999998 Summary Item from Part 5 for Preferred Stocks (N/A to Quarterly) .............................. XXX [ XXX XXX [ XXX | XXX [ XXX XXX [ XXX XXX [ XXX L XXX | XXX [ XXX | XXX [ XXX ] XXX | XXX
Common Stock - Industrial and Miscellaneous (Unaffiliated)
00817Y108 .. [ AETNAINC ........ovviiiiinnnn ... |07/22/2011 | BARCLAYS CAPITAL LE,
JERS ..o [ 850.000 | ....... 36,850 | ... XXX ..o |.ooiiiiis 3919 | oo [ (8558) | e e | (BBB8) [ 3919 o 4,931 . ... 4931 XXX L
012348108 .. | ALBANY INTL CORP-CLA ........... ... |07/21/2011 | WEEDEN & CO, NEW YORK .| ....... 450.000 | ....... M3 XXX | 5778 |........ 11,876 [ ..o (6,098) | v [ | (6,098) [ 5778 e [ 5935|......... 5935| . ......... 59 (. XXX . [L.oooenin.
012653101 .. | ALBEMARLECORP ................. ... |08/23/2011 | MORGAN KEEGAN & CO INC,
Mo 645.000 | ....... 33398 (... XXX .o | 14,384 ........ 44634 | ... (30,251) [ [ [ (B0251) | [ 14384 oo 19,015 ........ 19,015 ... 103]. XXX . |L..oo.....
023135106 .. | AMAZON.COMINC .................. ... |09/20/2011 | MORGAN STANLEY & CO
INC, ..o [ 280.000 | ....... 66,564 | .... XXX ... [...ooo.. 51,035 | ..o [ (6223) | [ | (B223) [ 51,035 ..o | 15,530 | ........ 15,530 ..ot XXX L
025816109 .. | AMERICAN EXPRESSCOCOM ....... ... |08/09/2011 | BERNSTEIN SANFORD C &
CO, .o 1,135.000 | ....... 51698 |.... XXX ... [........ 32902 |........ 58,680 |......(25777) . ..o | | (@BTTT) | 32902 (... e 18796 | ........ 18796 | ......... 204 . XXX, |L.........
035710409 .. | ANNALY CAPITAL MANAGEMENT IN .| ... |09/22/2011 | KNIGHT EQUITY MARKETS
LP i 1,200.000 | ....... 20,163 ..o XXX oo [ 16,431 [........ 20648 | .o B21T) [ | [ B2AT) | 16,431 | oo e 4732 4732 780 (. XXX . [L.oooinin.
037833100 .. [APPLEING ..., ... |07/21/2011 | JANNEY MONTGOMERY
SCOTT, e e 70.000 | ....... 27,049 | ... XXX oo | 23,355 | . e (42) | () e 23355 | i | 3694|......... 3694 ... XXX L
039483102 . . | ARCHER-DANIELS-MIDLAND CO ...... ... |07/08/2011 | CANACCORD GENUITY INC,
JE i 2,900.000 | ....... 88,764 | ... XXX ... |....... 102,805 | ...t 102,805 | ... [ (14,041 | ....... (14,041) . XXX
053807103 .. | AVNET INC 08/26/2011 | CREDIT SUISSE, NEW YORK{( ... ... 1,895.000 [ ....... 48313 | ... XXX .o [ 60,828 | ... 43,994 |....... . . L. 60828 .. | (12,516) | ....... (12516) | ... . XXX
058498106 .. | BALL CORP 09/27/2011 | STIFELNICOLAUS .........[....... 720.000 | ....... 23449 ... XXX oo [ 21,937 27,691 | .o (BB [ | [ BTBA) | 2937 oo 1513 | 1,513 . XXX
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097023105 .. | BOEING COITHE ... ... |08/22/2011 | INVESTMENT TECHNOLOGY
GRO ..o 1,100.000 | ....... 64,336 |.... XXX ... |........ 79192 ... BN BN 79192 .| (14,856) | ....... (14,856) | ......... 462 XXX. |L.........
12709P103 .. | CABOT MICROELECTRONICS CORP .. | ... [09/27/2011 | GOLDMAN SACHS
EXECUTIONG ............|....... 190.000 | ........ 6908 |.... XXX ... [......... 4953 |......... 8829|....... (R 70N [P [ [ (3876) [ ... oot 4953 (. ... 1,955 ......... 1,955 | ...l CXXX L
127097103 ..| CABOT OIL&GASCORP ............ ... |07/20/2011 | STEPHENS INC, LITTLE
ROCK ... [t 90.000|........ 6332].... XXX ... [......... 2340 ......... 5968 |....... (3628) ... [ (3628) [ ........... .ot 2340 ..o 3992(......... 3992 ............. CXXX L
166764100 .. | CHEVRON CORPORATION COM ......... ... |08/05/2011 | J P MORGAN SECURITIES
INC oo 95.000 | ........ 9,284 ... XXX ... [.oiiiiis 6,958 | ......... 9770 ....... (2812 [ oo e [ (2812 oo e 6,958 | ..o [ 2326 ......... 2326 .. XXX L
171779309 .. | CIENACORP ........coviiiiinninn ... |09/16/2011 | GOLDMAN SACHS
EXECUTION& ..o [vnnnnn 700.000 | ........ 9311 [ ..o XXX oow [ 4690 (........ 12,866 [ ....... BAT6) [ | [ BATB) e e 4690 .. [ 4621 ... 4621 XXX L
17275R102 ..| CISCOSYSTEMSINC ............... ... |09/14/2011 | DEUTSCHE BK SECS INC,NY| ........ 1,650.000 [ ....... 27,048 ... XXX oo | 28,661 ..o [ 2,905 [ | [ 2,905 [ e 28,661 [ ... | (1613)|..eenen (1613) | .o 99 (. XXX . [L.oooenin.
192422103 ..| COGNEXCORP ...........c.ovevnn ... |08/02/2011 | AVONDALE PARTNERS LLC,
NA o 710.000 | ....... 25291 .0 XXX oo [ 10,508 | ........ 25155 ...... (14847) [ oo | [ (14847) [ oo e 10,508 | ..o e 14,783 | ........ 14783 | .o XXX L
20030N101 ..| COMCAST CORPNEW CLA .......... ... |09/14/2011 | MERRILL LYNCH PIERCE
FENN ... ] 180.000 | ........ 3886(.... XXX... 3,068 4,561 (1493) [ ..o [ (1,493) 3,068 . XXX
20854P109 ..| CONSOLENERGYINC .............. ... |09/15/2011 [ CREDIT SUISSE, NEW YORK{( ...... 2,000.000 | ....... 85125|.... XXX ... 83,159 38,784 (13,801) | .o e (13,801) 83,159 . XXX
210313102 .. | CONSTANT CONTACT INCCOM ....... ... |08/01/2011 | OPPENHEIMER & CO INC,
NEW .o [ 190.000 | ........ 3507 ... XXX ... [l 3868 |......... 4822|........ @4 [ @4 [ 3,868 XXX L
['») 228368106 ..| CROWNHOLDINGS ................. ... |07/22/2011 [ INVESTMENT TECHNOLOGY
m GRO ... i 160.000 | ........ 6,235 ... XXX ... [.oooiiiis 1,660 [......... 6,211 ....... (4552) [ oo e [ (4552) [ oo e 1,660 XXX L
o 126408103 ..| CSXCORP ...t ... |08/23/2011 | MERRILL LYNCH PIERCE
a FENN Lo 3,580.000 | ....... 72,608 ... XXX ..o | 95,369 | ..o e | [ e 95,369 XXX L
w 235851102 .. | DANAHER CORP 08/08/2011 | LIQUIDNET INC, BROOKLYN |....... 700.000 | ....... 297140 XXX o [ 36,365 | ..o [ (728) | oo [ (728) | oo e 36,365 XXX L
23918K108 .. | DAVITA INC COM 07/27/2011 | RBC CAPITAL MARKETS
CORP, ... e 300.000 | ....... 25669 ... XXX ..o |ooiiins 14521 ... 25983 ...... (11462 [ oo | [ (11,462 [ oo oo 14,521 XXX L
247916208 .. | DENBURY RESOURCESINC .......... ... |07/19/2011 | AVONDALE PARTNERS LLC,
NA oo 190.000 | ........ 3714 | ... XXX .o | 3037 |......... 3800(........ 763) oo 763) ..o 3,037 XXX L
252131107 .. [ DEXCOMINC .........coovevnnnn. ... |09/21/2011 | INVESTMENT TECHNOLOGY
GRO .................... ... 360.000 | ........ 4816 | ... XXX ... | 994 | ......... 5216 |....... (4223) [ ..o (4223) ........... | 994 CXXX L
25389M877 . | DIGITALGLOBEINC ................. ... |08/09/2011 | FIRST ANALYSIS SECS
ORP, ................oo oo, 450.000 | ....... 10649 ... XXX ... |........ 10803 ... | (632) ..oooeeee [ 632) [........... .t 10,803 CXXX L
254709108 . . | DISCOVER FINANCIAL SERVICES ... ... |07/19/2011 | WELLS FARGO SECURITIES
LL oo e 600.000 | ....... 15455 ... XXX ..o |t 5718 [........ 16,050 | ...... (10,332) [ oo | [ (10332) [ oo e 5718 XXX L
265504100 .. | DUNKIN' BRANDS GROUPINC ... ... ... |08/01/2011 | LIQUIDNET INC, BROOKLYN | ........ 50.000 | ........ 1445 [0 XXX oo | 950 e [ [ [ e e 950 XXX L
278642103 .. [EBAYINCCOM .........ovvevnnnnn ... |08/29/2011 | GOLDMAN SACHS
EXECUTION& ... [vnnin 445000 | ....... 13514 (... XXX oo |, 6,502 (........ 14,360 [ ....... (7768) [ oo e [ (7768) [ .o e 6,592 XXX L
345370860 .. | FORDMOTORCO ..........vvuen ... |08/03/2011 | LONGBOW SECURITIES LLC,
o 7,500.000 | ....... 89,290 | ... XXX ... |....... M1439 | oo 8,014 [ oo | [ 8014 [ v [t 111,439 XXX L
35671D857 . .| FREEPORT-MCMORAN COPPER & INVESTMENT TECHNOLOGY
GOLD ... .. |09/2172011 [ GRO ... 2,050.000 | ....... 78350 |.... XXX ... [....... 108,630 108,630 . XXX
364760108 ..| GAPINC/THE ........ . |... |08/11/2011 | CITIGROUP GBL MKTS INC,N| ...... 1415000 | ....... 23941 ). XXX ... [ 28,646 | ... . .. . ... 28646 .. . XXX
370334104 .. | GENERAL MILLS INC .. ...|... |09/14/2011 | DEUTSCHE BK SECS INC,NY| ....... 600.000 | ....... 22376 ... XXX oo | 22494 | o 182 [ 82 22,494 . XXX
361652209 .. | GFIGROUPINC ................een ... | 07/14/2011 | KNIGHT EQUITY MARKETS
LP . 2,120.000 | ........ 9598 |.... XXX ... [......... 8465 | ......... 9731 ... (1266) [ (1266) [ 8,465 . XXX
382388106 .. | GOODRICHCORP .................. ... |09/20/2011 | CANACCORD GENUITY INC,
JE i 240.000 | ....... 23323 ... XXX oo [ 6,802 X 028) [ [ 6,802 . XXX
40412C101 ..| HCAHOLDINGSINC ................ ... |08/09/2011 | CITIGROUP GBLMKTSINC,N| ........ 3,150.000 | ....... 69,569 | ... XXX ... [....... 100,415 | ... e . . .. 100,415 . XXX
422704106 .. | HECLAMINING ......... ...|... |08/08/2011 | INSTINET CORP,NY .......|...... 2,100.000 | ....... 14,595 [ ... XXX ..o |.oiinn, 5880 [........ 16,149 |......(10269) |......ooer |eerieenns [oee i (10,269) | o [ 5,880 . XXX
428236103 .. | HEWLETT-PACKARD CO ............. ... |07/12/2011 | MERRILL LYNCH
PROFESSIONA ........... |.oeune. 715.000 | ....... 25184 ... XXX oo | 31,486 | ..o [ 5AB0 [ ..o | [ 5460 [....oiiiin | 31,486 XXX L
438516106 .. | HONEYWELL INTERNATIONALINC ....| ... [08/16/2011 | LIQUIDNET INC, BROOKLYN |...... 2,150.000 | ...... 100,480 | ... XXX ..o [.oiin. 96,207 |........ 70614 ...... BLOM) [ | [ BLOM) [ s 96,207 ..o | 4273 4273 XXX L
446413106 .. | HUNTINGTON INGALLS INDUSTRIES .. | ... [09/30/2011 [ INVESTMENT TECHNOLOGY
GRO ................... . 550.000 | ....... 13649 ... XXX ... |........ 20658 | . ... el 1683 ..o 1683 | ... [ 20658 | ... | (7,009) | ........ (7,009) | ............. CXXX L
44919P508 .. | IAC/INTERACTIVECORP ............. ... |08/19/2011 | ISIGROUP INC,NY ........ | ....... 460.000 | ....... 16,942 ... XXX ..o |.oooons 14410 [ | BB [ e [ BB | A0 | 2532 ... 2532 XXX L
452308109 .. | ILLINOIS TOOL WORKS INC ... |08/12/2011 | KNIGHT DIRECT LLC,
JERSEY .o e 765.000 | ....... 34,861 (... XXX ... 35,040 | ... 43215 [ (BATE) | [ | BATE) [ 35,040 . XXX
452327109 .. [ ILLUMINAING ...................... ... |09/20/2011 | CREDIT SUISSE, NEW YORK({ ......... 180.000 | ........ 8096 |.... XXX ... |......... 2977 L2977 .. . XXX
53071M708 . | LIBERTY MEDIA CORP - STARZ . .| ... |09/26/2011 | Dissolved through merger ... |....... 632.000 | ....... 27309 |.... XXX ... 27,09 | ... . 27,09 | .. . XXX
560879108 .. | MAKO SURGICALCORP ........ ... |... |09/20/2011 | PIPER JAFFRAY & CO, MINNH ... . ... 200.000 | ........ 7,337 [.... XXX ... 1,930 1,930 . XXX
562750109 .. | MANHATTAN ASSOCIATES .......... ... |08/30/2011 | OPPENHEIMER & CO INC,
NEW .o | 900.000 | ....... 32447 | XXX o [ 14229 (........ 309% | ...... (18,767) [ oo | oo [ (1B767) | o e 14,229 XXX L
56418H100 ..| MANPOWERINCWIS ............... ... |09/07/2011 | CITATION GROUP/BCC
CLRG, ..vvvvveiiina | e 770.000 | ....... 28127 | .o XXX oo [ 38,860 |........ 41,311 |.......(2,450)].. I 38860 L [ (10,733) | ....... (10,733) | ... . XXX
57636Q104 . | MASTERCARDINC .................. ... |09/16/2011 | GOLDMAN SACHS & CO,NY | ....... 150.000 | ....... 51666 |.... XXX ... [........ A974 | ... (3227) [ ... @20 AMOT4| ... 9693 [......... 9,693 . XXX
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SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 1 12 13 14 15
0
r Prior Year Current Year's Total Book/ Bond Interest/
e Book/ Unrealized Other Than Total Foreign Adjusted Foreign Stock NAIC
i Number Adjusted Valuation  |Current Year's| Temporary Changein | Exchange | Carrying Value | Exchange Realized Total Dividends Designation
CUSIP g | Disposal Name of of Shares Par Actual Carrying Increase/  |(Amortization)/| Impairment BJ/AC.V. Changein | atDisposal | Gain(Loss) | Gain (Loss) | Gain (Loss) Received | Maturity | or Market
Identification Description n Date Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized | (11+12-13)| BJAC.V. Date on Disposal | on Disposal | onDisposal | During Year Date |Indicator (a)
59156R108 ..| METLIFEINC ....................... ... |08/23/2011 [ CITIGROUP GBL MKTS INC,N ...... 2,060.000 | ....... 63548 |.... XXX ... [........ 89977 | ... (395) .o [ (B95) ..oooeeiii [ 89977 ... (26,430) | ....... (26,430) [ .........n CXXX L
620107102 .. | MOTRICITYINC .................... ... |08/29/2011 [ CANTOR FITZGERALD & CO
IN o 4,70.000 [ ........ 8398 ... XXX ... |........ 51,095 |......... 6,571 ...... 19,232 oo e [ 19,232 XXX L
637640103 .. | NATIONAL SEMICONDUCTOR .......... ... |07/13/2011 | KNIGHT EQUITY MARKETS
LP i 1,360.000 | ....... 33,704 |.... XXX ... 33470 ...... (19775) [ e | [ (19,775) . XXX
640079109 .. | NEENAH PAPERINC .. 08/29/2011 | WEEDEN & CO, NEWYORK .| ...... 1,100.000 | ....... 18,538 [.... XXX ... 234081 ...... (13,684) [ oo | [ (13,684) . XXX
681904108 .. | OMNICARE INC COM 07/26/2011 | INVESTMENT TECHNOLOGY
GRO ... e 490.000 | ....... 14,986 | .... XXX ... 15626 [ ....... (4296) [ ..o | [ (4,296) XXX L
688239201 .. | OSHKOSHCORP ..............evee ... |08/08/2011 | KNIGHT DIRECT LLC,
JERSEY ... 425000 | ........ 8960 |.... XXX ... [........ 14922(........ 12,300 | ........ 2623 | e 2,623 CXXX L
704549104 .. | PEABODY ENERGY CORP ........... ... |08/24/2011 | RAYMOND JAMES & ASSOC
INC ... 1,730.000 | ....... 73365|.... XXX ... [....... 105217 [ ..o | 3303 . e 3,303 CXXX L
717124101 .. | PHARMACEUTICAL PRODUCTS ....... ... |08/19/2011 KNIGHT EQUITY MARKETS
....... 700.000 | ....... 21,108 |.... XXX ... 11,928 . XXX
718172109 ... | PHILIP MORRIS INTERNATIONAL ... ... |08/04/2011 | STIFELNICOLAUS .........|....... 160.000 | ....... 10,970 ... XXX ... 6,273 6,273 . XXX
741503403 .. | PRICELINECOMINC ................ ... |09/23/2011 | BARCLAYS CAPITAL LE,
JERS ..o [ 45000 | ....... 22,795 | ..o XXX oo [ 28120 e 83| i [ 83 . XXX
74165N105 ..| PRIMO WATERCORP ............... ... |08/11/2011 | LIQUIDNET INC, BROOKLYN | ...... 1,010.000 | ........ 5726 |.... XXX ... e CBABT) e [ (3,161 ... . XXX
78442P106 .. .| ... |07/29/2011 | PIPELINE TRADING SYSTEMS ....... 975.000 | ....... 15,181 [.... XXX ... BA24) [ e (8,124) . XXX
[®) 835898107 .. | SOTHBY'SHOLDINGS ............... ... |08/05/2011 | CLEARVIEW
m CORRESPONDENTS ......[....... 110000 | ........ 4183 [ ... XXX ... (3807) v | [ (3,807) XXX L
o 216648402 .. | THE COOPERCOSINC .............. ... |09/20/2011 | GOLDMAN SACHS
[ EXECUTION & ... e, 60.000 | ........ 4,989 [ ... XXX ..o | 984 |......... 4754 (... BI70) [ oo e [ BITO) [ e 94| .. | 4,005]......... 4,005] . ...l 2] XXX Lo
F =S 89674K103 .. | TRIQUINT SEMICONDUCTORIINC ... ... |08/03/2011 | UBS SECURITIES LLC,
STAMF ... 370.000 | ........ 2839 ... XXX ... [ SAT9| ..o 1709 | oo e 1709 | ..o AT ... (2,640) | ........ (2,640) | ............. CXXX L
92553P201 .| VIACOMINCNEWCLB .............. ... |07/11/2011 | CITATION GROUP/BCC
CLRG, ..o | 505.000 | ....... 26215 ... XXX oo | 14570 (........ 25755 ...... (11185) oo | (11185) oo e 14570 o 11,645 ........ 1645 .......... 2. XXX [L.oooenons
928390206 .| VISTEON CORPW/I ................. ... |07/22/2011 | MERRILL LYNCH
PROFESSIONA ........... | .ot 230.000 | ....... 15423 ... XXX oo | 16,400 [ ..o e 666 ..o e | 666 ... | 16,400 | ..o e (€120 ) PP [CLa0 ] PP XXX L
931142103 .. | WAL MART STORESINCCOM .......... ... |08/08/2011 | J P MORGAN SECURITIES
INC oo 360.000 | ....... 17,784 [ ..o XXX oo |oeiins 18,108 [ ........ 19,130 [ ....... (1,023) [ oo e [ (1,023) [ oo e 18108 | ..o e (324) [ ..ot (B324) [ .o XXX L
254687106 .. | WALT DISNEY CO/THE .............. ... |08/10/2011 | JEFFERIES & CO INC,NEWY]| ...... 3,140.000 | ....... 96,810 ... XXX ... [...o.e. 130,632 | v [ 8,047 v | [ 8047 [.oovvviis |t 130,632 . [t (33,823) | ....... (33,823) | ceviinnnn XXX L
98884U108 ..[ ZAGGINC ...t ... |08/29/2011 | RBC CAPITAL MARKETS
CORP, ... | e 790.000 | ....... 1216 ... XXX oo | 6,025 (........ 10,586 [ ....... (@561) [ oo e [ (@4561) [ e 6,025 ... [ 6,091|......... 6,091 . ..oeiiinn. XXX L
39945C109 ..|CGIGROUPINC .................... C |08/19/2011 | CITIGROUP GBL MKTS INC,N ...... 1,075.000 | ....... 21550 ... XXX ... [........ 17236 |........ 26499 |....... (9.263) [ ..o [ (9263) [ ........... .ot 17236 ..o [ 4314 (... ... 4314 ... CXXX L
H0023R105 . [ ACELIMITEDSHS .................. F |08/16/2011 [ J P MORGAN SECURITIES
INC ... 380.000 |....... 24067 |.... XXX ... [........ 14502 (........ 25012 ...... (10,510) | oo e | (10,510) | .o e 14502 ..o 9,566 | ......... 9,566 | ......... 133 XXX . [L.........
G02602103 . | AMDOCSLTD .........ccvvvvinnnnn F108/23/2011 | INVESTMENT TECHNOLOGY
GRO ................... . 500.000 | ....... 13,099 ... XXX ... |......... 9145 ........ 15195 | ....... (6,050) [ ...oooveeeees [ (6,050) [ ........... ...t 9145 | ... 3954 (......... 3954 .. ........... CXXX L
06738E204 .. BARCLAYSPLCADR ................ F [ 07/25/2011 | GOLDMAN SACHS
EXECUTION& ..o [evnnen 2,205.000 | ....... 31,605 ... XXX ..o |ooiiiins 45360 |........ 36,228 |........ 9132 i | [ 9132 .o | 45360 | ..o [ (13,755) | ....... (13,755) | oo XXX L
N22717107 ..| CORE LABORATORIES .............. F[07/21/2011 | KING (CL) & ASSOCIATES, A | ....... 170.000 | ....... 18644 [ ... XXX ..o |.ooiiin. 1849 (........ 18,962 ...... (A7) [ e [ (A7) [ e 1849 i | 16,796 | ........ 16,796 | ..vevnnnn XXX L
826197501 .. [ SIEMENSAG .......ceoveveiinnns F |09/23/2011 | BARCLAYS CAPITAL LE,
JERS ..o [ 270.000 | ....... 23709 ... XXX oo | 20693 |........ 37,133 ...... (16,440) [ .o ovennoe | [ (16,440) [ ..o | 20693 [ ..o | 3,016 3,016 . XXX
HB9128104 ..| TYCO INTERNATIONALLTD SHS ... F | 07/22/2011 | LIQUIDNET INC, BROOKLYN | ...... 1,250.000 | ....... 59,777 | ... XXX ... | 47,943 |........ 59810 ...... (13,845) ..o | (13,845) | ... L4793 11,834 |........ 11834]... . XXX
9099999 Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated) .......................... o XXX e 281,035 L XXX | 2,189,329 1,139,555 | ..... (385,045) | .o | | (385,045) 02189329 | .. (8,294) | .. .. (82%) ... XXX
9799997 Subtotal - Common Stocks - Part4 ........................c.o..... . Co e XXX L 2,181,035 (L XXX L | 2,189,329 [ ...... 1,139,555 | ..... (385,045) | ... [ | (385,045) 2,189,329 ... (8,294)|........ (8294)]... . XXX
9799998 Summary ltem from Part 5 for Common Stocks (N/A to Quarterly) . o XXX s XXX XXX XXX XXX XXX .. . XXX . . XXX XXX XXX
9799999 Subtotal - COMMON SIOCKS . ...+ w v e XXX | 2181035 [ XXX .. [ 2189329 [.... .. 1139855 | ..... (385,045) | ............. ... ... (385,045) | ........... |......2189329]. ... ... ©294) ..., (8,294) C XXX
9899999 Subtotal - Preferred and COMMON SIOCKS . ... .. .. ...\ttt XXX [ 2,181,035 L XXX L [ 2,189,329 [ ...... 1,139,555 | ..... (385,045) | ... [ | (385,045) | ... |......2,189329 .| (8,294)........ (8,294) . XXX
9999999 Total - Bonds, Preferred and Common Stocks ......................... ... Lo XXX L. 131,676,014 ... XXX ... |.... 130,684,678 |..... 33,797,733 | ..... (385,045) | ..... (197,839) | ............. |..... (582,884) | ........... ....129,554604 | ............. 2421410 L 2121410 .... 1,289,077 . XXX .

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues ...............0.
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E0O6 Schedule DB Part ASection1 .................cciiiiiiiii it NONE
EO7 Schedule DB PartB Section1 .................cciiiiiiii it NONE
E08 ScheduleDBPartD ............ccoiiiiiiiiiiii i i ieennnns NONE
E09 Schedule DL - Part 1 - Securities Lending Collateral Assets ................ NONE
E10  Schedule DL - Part 2 - Securities Lending Collateral Assets ................ NONE

QEO06 - QE10
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

open depositories

Huntington Bank ................. Maumee, Oh ... | ...(2,592,546) | ...(2,489,595) | .... 3,958,543 | X X X
Huntington Bank ................. Maumee, OH ... 185,746 ....... 206,138 ....... 206,147 | X X X
MellonBank ..................... Pittsburgh, PA ... |l ...(9,405,966) | X X X
0199998 Deposits in ............... 0 depositories that do not exceed the

allowable limit in any one depository - open depositories ...................... XXX XXX o L L L XXX
0199999 Totals - Open Depositories ...............ooooeeiiiiiiiiiii XXX XXX o ...(2,406,800)|...(2,283,457) | ...(5,241,276) | XX X
0299998 Deposits in ............... 0 depositories that do not exceed the

allowable limit in any one depository - suspended depositories ................ XXX XXX o e e XXX
0299999 Totals - Suspended Depositories ....................................... XXX XXX XXX
0399999 Total Cash On Deposit .............ccooeviiiiiiiiiiiiii XXX XXX o ...(2,406,800) |...(2,283,457) | ...(5,241,276) | X X X
0499999 Cash in Company's Office .................................. XXX|... XXX, |. XXX, XXX | 367|............ 367|............ 367 | XXX
0599999 Total Cash ... XXX XXX o ...(2,406,433)|...(2,283,090) | ...(5,240,909) | X X X

QE11
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8
Amount of
Date Rate of Maturity Book/Adjusted Interest Amount Received
Description Code Acquired Interest Date Carrying Value Due & Accrued During Year

8699999 Total - Cash Equivalents
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Claims; Q3; Q4; Q8; Q9
Collars; QE06; QSI04
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Common Stock; Q2; Q3; Q6; Q11.1; Q11.2
Cost Containment Expenses; Q4
Contingencies; Q10, Note 14
Counterparty Exposure; Q10, Note 8; QE06; QE08
Debt; Q10, Note 11
Deferred Compensation; Q10, Note 12
Derivative Instruments; Q10, Note 8; QSI04; QSI05; QSI06; QSI07; QE06; QE07; QE08
Discontinued Operations; Q10, Note 4
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Furniture, Equipment and Supplies; Q2
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Health Care Receivables; Q2; Q9; Q10, Note 28
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Income Taxes; Q2; Q3; Q4; Q5; Q10, Note 9
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Joint Venture; Q10, Note 6
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Outside Referrals; Q4
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Postemployment Benefits; Q10, Note 12
Postretirement Benefits; Q10, Note 12
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